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Natural Gas

April 9, 2010

Ms. Jocelyn Boyd
Interim Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end January 31,
2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-73 1-4560
Jenny. FurrPiedmontng. corn

Enclosures

C: ORS

Post Office Box 33068 Charlotte, North Carolina 26233

111111111Natural Gas

April 9, 2010

Ms. Jocelyn Boyd
Interim Chief Clerk and Administrator
Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end January 31,
2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

Post Office Box 33068 Charlotte, North Carolina 28233
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Period

South Carolina
Report as of 1/29/2010 Close

Original Purchase
Cost/Proceeds

Realized Value
Net Value Realized

Gain or Loss
Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review

Closed Positions - Ma -2004/A ril-2005 Review

Closed Positions - Ma -2005/A ril-2006 Review

Closed Positions —Ma -2006/A ril-2007 Review
Closed Positions - Ma -2007/A ril-2008 Review

Closed Positions - Ma -2008/A ril-2009 Review

Closed Positions —Ma -2009/Februa -2010 Review

Total Closed Positions Review Periods
0 en Positions Total
Closed/0 en Postion TOTALS

$949,450
$1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420
$3,446,030
$3,102,765

$18,156,895
$2, 102,680

$20,259,575

$2,424, 270
$400,810
$795,290

$4,925,500
($1,385,730)

$1,159,981
($6,147,835)

($11,238,310)
($9,066,.024)
($3,204, 936)

($12,270,960)

$1,474,820
($664,830)

($56,390}
$2,461,810

($4,754,950}
($1,748,439)
($9,593,865)

($14,341,075}
($2?,222, 919)

($5,307,616)
($32,530,535)

South Carolina

Report as of 112912010 Close

Pedod

Closed Positions - May-2002/April-2003 Review

Closed Positions - May-2003/April-2004 Review

Closed Positions - May-2004/April-2005 Review

Closed Positions - May-2005/April-2006 Review

Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review

Closed Positions - May-2009/February-2010 Review
Total Closed Positions Review Periods

iOpen Positions Total
ICIosed/Open Postion TOTALS

Original Purchase
Cost/Proceeds

$949,450

$1,065,640

Realized Value

$2,424,27G

$400,81C

Net Value Realized

Gain or (Loss)
$1,474,82C

($664,8301

$851,680 $795,29C ($56,3901

$2,463,690 $4,925,500 $2,461,81C

$3,369,220 ($1,385,730) ($4,754,950

($1,748,439$2,908,420 $1,159,981

$3,446,030 ($6,147,835) ($9,593,865

$3,102,765 ($11,238,310) ($14,341,075

$18,156,895 ($9,066,024) ($27,222,919

($3,204,936)$2,102,680

$20,259,575 ($12,270,960)

($5,307,616

($32,530,535



0 n Positions - South Carolina

Period Tool
Counter

party

Re rt as of t/29/2010 Close
MMBtus

Strike/Fixed Purchase Purchase
Trade I

Trade Date Purchased Pe
Price Price Cost/Proceeds

Expiration
Month Date

NYMEX
Market
Price

Net Value vs.
Market Value Current Market

Value
Mar-10 Call
Mar-10 Put
Mar-10 Call Sold
Mar-10 Call
Mar-10 Put
Mar-10 Call Sold
Mar-10 Call
Mar-10 Call Sold
Mar-10 Call
Mar-10 Pul
Mar-10 Call Sold
Mar-10 Call
Mar-10 Call (Sold)

Apr-10 Call

Apr-10 Pul
A r-10 Call Sold
Apr-10 Call

A r-10 Pui
Apr-10 Call

Apr-10 Put
A r-10 Call Sold
A r-10 Call

Apr-10 Call
Apr-10 Call (Sold)

May-10 Call

May-10 Pul
Ma -10 Call Sold
May-10 Call

Ma -10 Pul
May-10 Call

Ma -10 Pul
May-10 Call

Ma -10 Put
May-10 Call

Ma -10 Call Sold
May-10 Call
May-10 Call (Sold)
Jun-10 Call

Jun-10 Put
Jun-10 Call Sold
Jun-10 Call

Jun-10 Put
Jun-10 Call
Jun-10 Pul
Jun-10 Call
Jun-10 Pul
Jun-10 Call
Jun-10 Call Sold
Jun-10 Call
Jun-10 Call (Sold)
Jul-10 Call
Jul-10 Pui
Jul-10 Call Sold
Jul-10 Call

Jul-10 Pul
Jul-10 Call
Jul-10 Pul
Jul-10 Call

Jul-10 Pul
Jul-10 Call
Jul-10 Call (Sold)

Aug-10 Call
Aug-10 Pul
Au -10 Call Sold
Aug-10 Call

Aug-10 Put
Au -10 Call Sold
Aug-10 Call

Au -10 Put
Aug-10 Call

Au -10 Pul
Aug-10 Call

Aug-10 Put
Aug-10 Call (Sold)
Sep-10 Call

Sep-10 Put

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

9/5/2008
9/5/2008
9/5/2008

9/1 8/2008
9/1 8/2008
9/1 8/2008

10/14/2008
10/14/2008
10/21/2008
10/21/2008
10/21/2008
10/30/2008
10/30/2008

8/1/2008
8/1/2008
8/1/2008

8/11/2008
8/11/2008

9/5/2008
9/5/2008
9/5/2008

10/14/2008
10/30/2008
10/30/2008

7/28/2008
7/28/2008
7/28/2008
8/1 1/2008
8/1 1/2008

9/4/2008
9/4/2008
9/5/2008
9/5/2008

10/14/2008
10/14/2008
10/30/2008
10/30/2008

7/28/2008
7/28/2008
7/28/2008
8/11/2008
8/11/2008

9/4/2008
9/4/2008
9/5/2008
9/5/2008

10/14/2008
10/14/2008
10/30/2008
10/30/2008

8/1/2008
8/1/2008
8/1/2008

8/11/2008
8/1 1/2008

9/4/2008
9/4/2008
9/5/2008
9/5/2008

10/14/2008
10/14/2008

8/1/2008
8/1/2008
8/1/2008

8/20/2008
8/20/2008
8/20/2008

9/4/2008
9/4/2008
9/5/2008
9/5/2008

10/22/2008
10/22/2008
10/22/2008

8/29/2008
8/29/2008

70,000
70,000
70,000
60,000
60,000
60,000

130,000
130,000
200,000
200,000
200,000
200,000
200,000
60,000
60,000
60,000
60,000
60,000

120,000
120,000
120,000
190,000
180,000
180,000
60,000
60,000
60,000
60,000
60,000
60,000
60,000
60,000
60,000

190,000
190,000
180,000
180,000
70,000
70,000
70,000
60,000
60,000
70,000
70,000
60,000
60,000

200,000
200,000
200,000
200,000
50,000
50,000
50,000
60,000
60,000
50,000
50,000
60,000
60,000

160,000
160,000
60,000
60,000
60,000
50,000
50,000
50,000
60,000
60,000
50,000
50,000

170,000
170,000
170,000
120,000
120,000

$10.50
$6.50

$15.50
$10.35
$7.00

$15.50
$10.60
$14.00
$8.40
$6.50

$14.00
$11.70
$15.00
$10.25
$7.00

$15.00
$9.55
$7.00
$8.60
$7.00

$14.00
$10.85
$9.50

$12.00
$9.10
$6.80

$16.00
$9.35
$7.00
$9.15
$6.50
$9.15
$6.50
$9.25

$13.25
$10.25
$13.25

$9.25
$6.80

$16.00
$9.40
$7.00
$9.50
$6.50
$9.40
$6.50
$9.35

$13.00
$10.00
$13.00
$9.80
$7.00

$15.00
$9.65
$7.00
$9.50
$6.50
$9.50
$6.50
$9.40

$13.00
$9.90
$7.00

$15.00
$9.10
$7.00

$14.80
$10.00
$6.50
$9.95
$6.50
$8.90
$6.00

$14.00
$9.30
$7.00

$1.04
($0.18)
$0.31
$1.08

($0.33)
$0.40
$0.76

$0.28
$1.27

($0.50)
$0.30
$0.58

($0.28)
$0.85

($0.27)
$0.21
$0.85

$0.32
$0.90

($0.30)
$0.10
$0.30
$0.52

($0.23)
$1.01

($0.34)
$0.14
$0.82

$0.30
$0.66

$0.15
$0.66

$0.15
$0.53

$0.08
$0.41

($0.14)
$1.01

($0.34)
$0.14
$0.83

$0.30
$0.66

$0.15
$0.66

$0.15
$0.53

$0.08
$0.47

($0.18)
$0.99

($0.27)
$0.20
$0.86

$0.33
$0.66

$0.15
$0.66

$0.15
$0.57

($0.10)
$1.08

($0.28)
$0.25
$1.07

($0.35)
$0.20
$0.66

$0.15
$0.65

$0.15
$0.77

($0.30)
($0.17)

$1.12
($0.40)

$72,800
($12,600)
$21,700
$64,800

($19,800)
$24,000
$98,150

$36,400
$254,000

($100,000)
$60,000
$115,000
($56,000)

$50,820
($16,200)
$12,600
$50,700

$19,200
$108,000
($36,000)
$12,000
$57,000
$93,600

($41,400)
$60,540

($20,400)
$8,400
$49,200

$18,000
$39,600
$9,000
$39,600
$9,000

$100,700
$15,200
$73,800

($25,200)
$70,630

($23,800)
$9,800
$49,500

$18,000
$46,200

$10,500
$39,600
$9,000

$106,000
$16,000
$94,000

($36,000)
$49,500

($13,500)
$10,000
$51,300

$19,800
$33,000
$7,500
$39,300
$9,000
$90,400

($16,000)
$64,860

($16,800)
$15,000
$53,500

($17,500)
$10,000
$39,600
$9,000
$32,500
$7,500

$130,900
($51,000)
($28,900)
$133,800
($48,000)

2/23/2010
2/23/2010
2/23/2010
2/23/2010
2/23/2010
2/23/2010
2/23/2010
2/23/2010
2/23/2010
2/23/2010
2/23/2010
2/23/2010
2/23/2010

3/26/2010
3/26/2010
3/26/2010
3/26/2010
3/26/201 0
3/26/2010
3/26/201 0
3/26/201 0
3/26/2010
3/26/201 0
3/26/2010

4/27/2010
4/27/2010
4/27/2010
4/27/2010
4/27/2010
4/27/2010
4I27I2010
4/27/2010
4/27/2010
4/27/2010
4/27/2010
4/27/201 0
4/27/201 0
5/25/201 0
5/25/2010
5/25/2010
5/25/2010
5/25/201 0
5/25/201 0
5/25/2010
5/25/2010
5/25/2010
5/25/2010
5/25/2010
5/25/2010
5/25/2010

6/25/2010
6/25/2010
6/25/2010
6/25/2010
6/25/2010
6/25/2010
6/25/2010
6/25/2010
6/25/2010
6/25/2010
6/25/2010

7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010

8/26/2010
8/26/2010

$0.001
($1.378)
$0.001
$0.001

($1.871)
$0.001
$0.001

$0.001
$0.001

($1.378)
$0.001
$0.001

($0.001)
$0.001

($1.904)
$0.001
$0.001

$1.904
$0.002

($1.904)
$0.001
$0.001
$0.001

($0.001)
$0.004

($1.692)
$0.001
$0.003

$1.877
$0.004

$1.424
$0.004

$1.424
$0.003

$0.001
$0.002

($0.001)
$0.008

($1.656)
$0.001
$0.007

$1.836
$0.007

$1.395
$0.007

$1.395
$0.007

$0.001
$0.005

($0.001)
$0.008

($1.805)
$0.001
$0.009

$1.805
$0.010

$1.383
$0.010

$1.383
$0.011

($0.001)
$0.017

($1.800)
$0.001
$0.033

($1.800)
$0.001
$0.016

$1.394
$0.016

$1.394
$0.040

($1.025)
($0.001)

$0.053
($1.833)

$70
($96,460)

$70
$60

($112,260)
$60
$130

$130
$200

($275,600)
$200
$200

($200)
$60

($114,240)
$60
$60

$114,240
$240

($228,480)
$120
$190
$180

($180)
$240

($101,520)
$60
$180

$112,620
$240

$85,440
$240

$85,440
$570

$190
$360

($180)
$560

($115,920)
$70
$420

$110,160
$490

$97,650
$420

$83,700
$1,400
$200

$1,000
($200)

$400
($90,250)

$50
$540

$108,300
$500

$69,150
$600

$82,980
$1,760
($160)
$1,020

($108,000)
$60

$1,650
($90,000)

$50
$960

$83,640
$800

$69,700
$6,800

($174,250)
($170)
$6,360

($219,960)

($72,730)
($83,860)

$21,630
($64,740)
($92,460)

$23,940
($98,020)

$36,270
($253,800)
($175,600)

$59,800
($114,800)

$55,800

($50,760)
($98,040)

$12,540
($50,640)
$95,040

($107,760)
($192,480)

$11,880
$56,810

($93,420)
$41,220

($60,300)
($81,120)

$8,340
($49,020)
$94,620

($39,360)
$76,440

($39,360)
$76,440

($100,130)
$15,010

($73,440)
$25,020

($70,070)
($92,120)

$9,730
($49,080)
$92, 160

($45,710)
$87, 150

($39,180)
$74,700

($104,600)
$15,800

($93,000)
$35,800

($49,100)
($76,750)

$9,950
($50,760)
$88,500

($32,500)
$61,650

($38,700)
$73,980

($88,640)
$15,840

($63,840)
($91,200)

$14,940
($51,850)
($72,500)

$9,950
($38,640)
$74,640

($31,700)
$62,200

($124,100)
($123,250)

$28,730
($127,440)
($171,960)

Open Positions - South Carolina I

Pedod Tool Counter Trade Date I PurchasedMMBtUepeI

party Month 1

Report as of 112912010 Close

Strike/Fixed Purchase Purchase Trade/ NYMEX I

Price Price Cost/Proceeds ExptratJonDate MarketPrice

Net Value vs.

Market Value Current Market

Value

Mar-10 Call NYMEX 91512008 70,000 $10.50

Mar-lO Put NYMEX 9/5/2008 70,000 $6.50

Mar-10 Call ISold/ NYMEX 9/5/2008 70,000 $15.50
Mar-10 Call NYMEX 9/18/2008 60,000 $10.35

Mar-10 Put NYMEX 9/18/2008 60,000 $7.00

Mar-lO Call tSold) NYMEX 911812008 60,000 $15.50
Mar-10 Call NYMEX 1011412008 130,000 $10.60

Mar-lO Call (Sold) NYMEX 1011412008 130,000 $14.00
Mar-lO Call NYMEX 1012112008 200,000 $8.40

Mar-lO Put NYMEX 1012112008 200,000 $6.50

Mar-lO Call (Sold) NYMEX 10/21/2008 200,000 $14.00
Mar-lO Call NYMEX 10/30/2008 200,000 $11.70

Mar-10 Call (Sold) NYMEX 10/30/2008 200,000 $15.00

$1.04 $72,800 212312010 $0.001 $70 ($72,730)

($0.18) ($12,600) 2/23/2010 ($1.378) ($96,460) ($83,860)

/$0.31) ($21,700) 2/23/2010 ($0.001) ($70 / $21,630
$1.08 $64,800 2/23/2010 $0.001 $60 ($64,740)

($0.33) ($19,800) 2/23/2010 ($1.871) ($112,260) ($92,460)

($0.40) ($24,000) 2123/2010 ($0.001) ($60) $23,940
$0.76 $98,150 2/23/2010 $0.001 $130 ($98,020)

($0.28) ($36,400) 212312010 ($0.001) ($130) $36,270
$1.27 $254,000 2/23/2010 $0.001 $200 ($253,800)

($0.50) ($100,000) 2/23/2010 ($1.378) ($275,600) ($175,600)

($0.30) ($60,000) 212312010 ($0.001) ($200) $59,800
$0.58 $115,000 2/2312010 $0.001 $200 ($114,800)

($0.28) ($56,000) 2/23/2010 ($0.001) ($200) $55,800

Apt-10 Call NYMEX 81112008 60,000 $10.25

Apt-10 Put NYMEX 81112008 60,000 $7.00

Apr-10 Call(Sold) NYMEX 81112008 60,000 $15.00
Apt-10 Call NYMEX 8/11/2008 60,000 $9.55

Apr-10 Put NYMEX 8/11/2008 60,000 $7.00
Apt-10 Call NYMEX 9/5/2008 120,000 $8.60

Apt-10 Put NYMEX 91512008 120,000 $7.00

Apr-10 Call (Sold) NYMEX 91512008 120,000 $14.00
Apt-10 Call NYMEX 1911412008 190,000 $10.85

$0.85 $50,820 3/26/2010 $0.001 $60 ($50,760)

($0.27) ($16,200) 3/26/2010 ($1.904) ($114,240) ($98,040)

($0.21 / ($12,600) 312612010 ($0.001) ($60 / $12,540
$0.85 $50,700 312612010 $0.001 $60 ($50,640)

($0.32 / 1519,200) 3/26/2010 I$1.904) ($114,240) ($95,040 /
$0.90 $108,000 3/26/2010 $0.002 $240 ($107,760)

($0.30) ($36,000) 312612010 ($1.904) ($228,480) ($192,480)

($0.10) ($12,000) 312612010 ($0.001) ($120) $11,880

$0.30 $57,000 3/26/2010 $0.001 $190 ($56,810)

Apr-10 Call NYMEX 1913012008 180,000 $9.50 $0.52
Apr-10 Call (Sold) NYMEX 10/30/2008 180,000 $12.00 ($0.23)

$93,600 312612010 $0.001 $180

($41,400) 312612010 ($0.001) ($180)

($93,420)
$41,220

May-lO Call NYMEX 7/2812008 60,000 $9.10 $1.01

May-10 Put NYMEX 7/28/2008 60,000 $6.80 ($0.34)

May-10 Call (Sold) NYMEX 712812008 60,000 $16.00 ($0.14)
May-10 Call NYMEX 811112008 60,000 $9.35 $0.82

May-10 Put NYMEX 811112008 60,000 $7.00 ($0.30)
May-10 Call NYMEX 91412008 60,000 $9.15 $0.66

Ma)'- 10 Put NYMEX 91412008 60,000 $6.50 ($0.15)
May-lO Call NYMEX 9/5/2008 60,000 $9.15 $0.66

May-lO Put NYMEX 9/5/2008 60,000 $6.50 ($0.15)
May-10 Call NYMEX 1011412008 199,000 $9.25 $0.53

Ma),-10 Call (Sold) NYMEX 10/14/2008 190,000 $13.25 ($0.08)

May-10 Call NYMEX 10/3012008 180,000 $10.25 $0.41
May-10 Call(Sold) NYMEX 1913012008 180,000 $13.25 ($0.14)

$60,540 4/27/2010 $0.004 $240 ($60,300)

($20,400) 4/27/2010 ($1.692) ($101,520) ($81,120)

/$8,400) 4/27/2010 ($0.001) ($60) $8,340
$49,200 4/27/2010 $0.003 $180 ($49,020)

($18,000) 4/27/2010 ($1.877) ($112,620) ($94,620)
$39,600 4/27/2010 $0.004 $240 ($39,360)

($9,000) 4/27/2010 ($1.424) ($85,440) ($76,440)
$39,600 4/27/2010 $0.004 $240 ($39,360)

($9,000) 412712010 ($1.424) ($85,440) ($76,440)
$100,700 4/27/2010 $0.003 $570 ($100,130)

($15,200) 412712010 I$0.001) ($190) $15,010
$73,800 4/27/2010 $0.002 $360 ($73,440)

($25,200) 4/27/2010 ($0.001) ($180) $25,020

Jun-10 Call NYMEX 7/28/2008 70,000 $9.25 $1.01

Jun-10 Put NYMEX 712812008 70,000 $6.80 ($0.34)

Jun-10 Call (Sold) NYMEX 7/28/2008 70,000 $16.00 ($0.14)
Jun-10 Call NYMEX 8/1112008 60,000 $9.40 $0.83

Jun-10 Put NYMEX 811112008 60,000 $7.00 ($0.30 /
Jun-10 Call NYMEX 91412008 70,000 $9.50 $0.66

Jun-lO Put NYMEX 91412008 70,000 $6.50 ($0.15 /
Jun-10 Call NYMEX 91512008 60,000 $9.40 $0.66

Jun-lO Put NYMEX 91512008 60,000 $6.50 ($0.15 /
Jun-19 Call NYMEX 1011412008 200,000 $9.35 $0.53

Jun-lO Call (Sold) NYMEX 1011412008 200,000 $13.00 ($0.08)
Jun-10 Call NYMEX 1013012008 200,000 $10.00 $0.47
Jun-19 Call (Sold) NYMEX 1013012008 200,000 $13.00 ($0.18)

$70,630 5/25/2010 $0.008 $560

($23,800) 5/25/2010 ($1.656) ($115,920)

($9,800) 5/25/2010 ($0.001) ($70)
$49,500 5/2512010 $0.007 $420

($18,000) 5/25/2010 ($1.836) ($110,160)
$46,200 5/2512010 $0.007 $490

($10,500) 5/25/2010 ($1.395) ($97,650)
$39,600 512512010 $0.007 $420

($9,000) 5/25/2010 ($1.395) ($63,700)
$106,000 5/25/2010 $0.007 $1,400

($16,000) 5/25/2010 ($0.001) ($200)
$04,000 5/25/2010 $0.005 $1,000

($36,000) 5/25/2010 ($0.001) ($200)

($70,070)

($92,120)

$9,730

($49,080)

($92,16o)
($45,710)

($87,15o)
($39,180)

($74,700)

($104,600)
$15,800

($93,000)
$35,800

Jul-19 Call NYMEX 81112008 50,000 $9.80 $0.99

Jul-10 Put NYMEX 81112008 50,000 $7.00 ($0.27)

Jul-1O Call (Sold) NYMEX 81112008 50,000 $15.00 ($0.20)
Jul-10 Call NYMEX 8/1112008 60,000 $9.65 $0.86

Jul-1O Put NYMEX 8/1112008 60,000 $7.00 ($0.33)
Jul-19 Call NYMEX 91412008 50,000 $9.50 $0.66

Jul-1O Put NYMEX 91412008 50,000 $6.50 ($0.15)
Jul-10 Call NYMEX 91512008 60,000 $9.50 $0.66

Jul-10 Put NYMEX 91512008 60,000 $6.50 /$0.15)
Jul-10 Call NYMEX 1011412008 160,000 $9.40 $0.57

Jul-lO Call(Sold) NYMEX 1011412008 160,000 $13.00 ($0.10)

$49,500 6/25/2010 $0.008 $400

($13,500) 6/25/2010 ($1.805) ($90,250)

($10,000) 6/25/2010 ($0.001) ($50)
$51,300 6/25/2010 $0.009 $540

($19,800) 6/2512010 ($1 305) ($108,300)
$33,000 6/25/2010 $0.010 $500

($7,500) 612512010 ($1.383) ($69,150)
$39,300 6/25/2010 $0.010 $600

($9,000) 612512010 ($1.383) ($82,980)
$90,400 6/25/2010 $0.011 $1,760

($16,000) 6/25/2010 ($0.001) ($160)

($49,100)
($76,750)

$9,950

($50,760)

($68,5001
($32,500)

($01,66o)
($38,700)

($73,980)

($68,640)
$15,840

Aug-lO Call NYMEX 81112008 60,000 $9.90 $1.08

Aug-lO Put NYMEX 8/1/2008 60,000 $7.00 ($0.28)

Au_l-lO Call(Sold) NYMEX 81112008 60,000 $15.00 150.25)

Aug-lO Call NYMEX 812012008 50,000 $9.10 $1.07

Aug-lO Put NYMEX 812012008 50,000 $7.00 ($0.35)

Au_l-lO Call (Sold) NYMEX 812012008 50,000 $14.80 ($0.20)
Aug-10 Call NYMEX 91412008 60,900 $10.00 $0.66

Au_l-lO Put NYMEX 91412008 60,000 $6.50 ($0.15)
Aug-10 Call NYMEX 9/5/2008 50,000 $9.95 $0.65

Aug-lO Put NYMEX 91512008 50,000 $6.50 ($0.15)
Aug-10 Call NYMEX 10122/2008 170,000 $8.90 $0.77

Aug-lO Put NYMEX 10122/2008 170,000 $6.00 ($0.30)
Aug-10 Call (Sold) NYMEX 19122/2008 170,000 $14.00 ($0.17)

$64,860 7/27/2010 $0.017 $1,020

($16,800) 7/27/2010 ($1.800) ($108,000)

($15,000) 7127/2010 ($0.001) 1560)
$53,500 7/27/2010 $0.033 $1,650

($17,500) 712712010 ($1.800) ($90,000)

($10,000) 7/27/2010 ($0.001) ($50)
$39,609 7/27/2010 $0.016 $960

($9,000) 7127/2010 ($1.394) ($83,640)
$32,500 7/27/2010 $0.016 $600

($7,500) 7/27/2010 ($1.394) ($69,700)
$130,900 7/27/2010 $0.040 $6,800

($51,000) 7/27/2010 ($1.025) ($174,250)

($28,900) 712712010 ($0.001) ($170)

($63,840)

($91,200)
$14,940

($51,850)

($72,500)
$9,950

($38,e40)

($74,640)
($31,700)

($62,200)
($124,100)

($123,250)
$28,730

Sep-10 Call NYMEX 8/2912008 120,000 $9.30 $1.12 $133,800 8/26/2010 $0.053 $6,360 ($127,440)
Sep-10 Put NYMEX 812912008 120,000 $7.00 ($0.40) ($48,000) 8/26/2010 ($1.833) ($219,960) ($171,960)



Se 10 Call Sold NYMEX 8/29/2008 120,000 $16.00 $0.20 $24,000 8/26/2010 $0.001 $120 $23,880

Se -10 Call NYMEX 9/5/2008 110,000 $12.80 $0.34 $37,400 8/26/2010 $0.004 $440 $36,960
Sep-10 Call NYMEX
Sep-10 Put NYMEX
Sep-10 Call (Sold) NYMEX

10/20/2008
1 0/20/2008
10/20/2008

180,000
180,000
180,000

$8.50
$5.60

$13.95

$0.97
($0.30)
($0.20)

$173,700 8/26/2010 $0.092 $16,560 ($157,140)
($54,000) 8/26/2010 ($0.822) ($147,960) ($93,960)
($36,000) 8/26/2010 ($0.002) ($360) $35,640

Oct-10 Call NYMEX 9/29/2008
Oct-10 Put NYMEX 9/29/2008
Oct-10 Call Sold NYMEX 9/29/2008

170,000
170,000
170,000

$9.00 $1.04 $176,800 9/27/2010 $0.127 $21,590 ($155,210)
$6.50 ($0.30) ($51,000) 9/27/2010 ($1.451) ($246,670) ($195,670)

$15.00 $0.23 $39,100 9/27/2010 $0.007 $1,190 $37,910
Oct-10 Call

Oct-10 Put
NYMEX
NYMEX

10/7/2008
10/7/2008

180,000
180,000

$10.00 $0.70 $126,000 9/27/2010 $0.076 $13,680 ($112,320)
$6.00 $0.20 $36,000 9/27/2010 $1.102 $198,360 $162,360

Oct-10 Call NYMEX 10/20/2008
Oct-10 Call (Sold) NYMEX 10/20/2008

260,000
260,000

$11.50 $0.51 $132,600 9/27/2010 $0.036 $9,360 ($123,240)
$15.00 ($0.20) ($52,000) 9/27/2010 ($0.007) ($1,820) $50, 180

Nov-10 Call NYMEX 11/3/2008 300,000 $12.25 $0.48 $144,000 10/26/2010 $0.026 $7,800 ($136,200)
Nov-10 Call Sold NYMEX 11/3/2008 300,000 $16.00 $0.17 $51,000 10/26/2010 $0.005 $1,500 $49,500
Nov-10 all NYMEX 11/4/2009 20,000

ec- a
an- a
e a

8.85 .33 6,60 10/26/2010 0.158 3,160 ( 3,440)

Sep-10 Call ISold) NYMEX 812912008 120,000 $16.00 150.20)

Sep-10 Call NYMEX 91512008 110,000 $12.80 $0.34

Sep-10 Call NYMEX 10/20/2008 180,000 $8.50

Sep-10 Put NYMEX 1012012008 180,000 $5.60
Sep-10 Call (Sold) NYMEX 1012012008 180,000 $13.95

$0.97

($0.30)
($o.2o)

($24,000) 8/26/2010 {$0.001) ($1201 $23,880

$37,400 8/26/2010 $0.004 $440 {$36,960)
$173,700 8/26/2010 $0.092 $16,560 ($157,140)

($54,000) 8/26/2010 ($0.822) ($147,960) ($93,960)

($36,000) 8/26/2010 ($0.002) ($360) $35,640

Oct-10 Call NYMEX 912912008 170,000

Oct-10 Put NYMEX 912912008 170,000

Oct-10 Call (Sold) NYMEX 912912008 170,000
Oct-10 Call NYMEX 10/7/2008 180,000

Oct-10 Put NYMEX 101712008 180,000

Oct-10 Call NYMEX 10120/2008

Oct-10 Call (Sold) NYMEX 10/20/2008

260,000
260,000

$9.00

$6.50

$15.00
$10.00

$6.00

$11.50
$15.00

$1.04

($O.3O)

{$6.23)
$0.70

($6.20)
$0.51

($0.20)

$176,800 9/27/2010 $0.127 $21,590

($51,000) 9/27/2010 ($1.451) ($246,670)

($39,100) 9/2712010 ($0.007) ($1,190 /
$126,000 912712010 $0.076 $13,680

/$36,000) 9/27/2010 ($1.102) ($198,360)
$132,600 9/27/2010 $0.036 $9,360

($52,000) 9/27/2010 ($0.007) ($1,820)

Nov-10 Call NYMEX 11/3/2008

Nov-10 Call (Sold) NYMEX 11/312008
Nov-10 Call NYMEX 111412009

Dec-10 Call NYMEX 12/112009

Jan-11 Call NYMEX 1/28/2010

Felml 1 Call NYMEX 1/29/2010

IsUMMARY: I

300,000

300,000
20,000

280,000

150,000

120,000

10,970,00_

$12.25 $0.48

$16.00 ($0.17)
$8.85 $6.33

$9.00 $0.36

$9.20 $0.26

$9.35 $0.26

($155,210)

($196,670)

$37,910

($112,320)

{$162,360)

($123,240)
$50,180

$144,000 10/26/2010 $0.026 $7,800 ($136,200)

($51,000) 1012612010 ($0.005) {$1,500) $49,500
$6,600 1012612010 $0.158 $3,160 ($3,440)

$100,800 11/23/2010 $0.201 $56,280 ($44,520)

$39,000 12127/2010 $0.244 $36,540 ($2,460)

$31,680 112612011 $0.259 $31,104 ($576)

2'102'669 I ($3,204,936_ ($5,307,616_



Tool Counterparly

Ma -0
Ms -0

Put-Offset NYMEX
NYMEX

Call NYMEXMs -0
Ma -0 BPPut
Ma -0 Call Sold NYMEX

Put-Offset NYMEXMa -0
NYMEXMa -0 Put
NYMEXMa -0 Call
BPMa -0 Put
NYMEXPut-OffsetMa -0
NYMEX
NYMEX

Ma -0
Ma -0 Call
Ms -0 Put BP

Put-Offset NYMEXMa -0
Ma -0 Put

NYMEXMa -0 Call
BPMa -0 Put

Cell Sold NYMEXMa -0
NYMEXMs -0 Call
NYMEXJun-0 Call

Put NYMEXJun-0
NYMEX
NYMEX
NYMEX

Jun-0 Call
Jun-0 Put

CallJun-0
Put NYMEXJun-0
Call NYMEJun-0
Put NYMEXJun-0

NYMEXJun-0 Call
Jun-0 Call Sold NYMEX

FUTURES NYJun-D
FUTURES N

FUTURES N

Jun-0 YMEX
YMEJun-

FUTURES NJun-0 YMEX
YMEXPut-Offset NJul-0

NYMEXJul-0
NYMEXJul-0 Call
BPJul-0 Put

Jul-0 Put-Offset NYMEX
Jul-0 NYMEXPut
Jul-0 Call NYMEX
Jul-0 BPPut

Call Sold NYMEXJul-0
YMEXPut-OffsetJul-0
YMEXJul-0

Jul-0 Call NYMEX
PutJul-0 BP
Put-OffsetJul-0 NYMEX

Jul-0 NYMEXPut
Jul-0 NYMEXCall
Jul-0 Put
Jul-0 Put-Offset YMEX
Jul-0 YMEX

YMEXJul-0 Call
BPJul-0

Cso Sold NYMEXJul-0
Call NYMEXAu -D

YMAu 0 Put
Call YMAu 0
Put YMAu -0
Cell SoldAu 0
Call YMAu 0

Au -0 Put YM
YMAu 0 Call

NYMEXAu- Put
NYMEXCallAu

Csa Sold NYMEX

FUTURES NYMEX
Au 0
Au 0

FUTURES NYMEXAu 0
FUTURES NYMEXAu 0
FUTURES NYMEXAu -0

NYMEX
NYMEX

Se 0 CsQ
PutSe

NYMEXCallSe 0
NYMEXSe 0

Call Sold NYMEXe 0
Calls 0

NYMEXPute o
Call Sold NYMEXe 0

NYMEX
NYMEX

CsQe o

NYMEXCall
NYMEX
NYMEX
NYMEX

Call S
FUTUR
FUTURe 0

NYMEXFUTUR
NYMEX
NYMEX
NYMEX

FUTURs 0
CsQOct-0

Oct-0
NYMEXPutOct-0
NYMEX
NYMEX
NYMEX

Od-0 Put
CellOct-0

Od-0
Call Sold NYMEXOd-0

NYMEX
NYMEX
NYMEX

Oct-0 Call
Cs8Od-

Oct-0
YMOct-0 Cs8 Sold N

Oct-0 Cs0
Call Sold NYOct-0

Oct-0 Call
Call SoldOd-0
FUTURESOd-0
FUTURESOct-0 YM

YMEXOct-0 FUTURES
NYMEXFUTURES

FUTURES NYMEX
NYMEX

Od-0
Nov-0 Cs8
Nov-0 Put

Call Sold NYov-0
Call YMov-0

YMNov-0
NYMEXCall SoldNov-

Original Trade Date

8/5ao

8/1 1/2

00
9/4/2
9/4R

1/26/20
1/26/200
9/18/200
9/18/200
1/2 $200
9/1 $200

1 0/1 4/200
8/1 1/200
8/1 1/200

aoo
RDO

00
10/$2 00

0010/8/2
10/14
10/14/200

5/26/20
00
00
00

8/1 1/2 00
8/1 1/2

00
00
00

8/20/2 00
00
00

1/26/200
QI4/200
9/4/200

1/26/200
1/26/200
1onaoo
1onaoo
1/26/200
1/26/2DO

1 D/20/200
10RO/200

1/28/200
1 oa$200

8/1 1/200
8/1 1f200
Bf20/200
$20ROO
8/20/200

9/4ROO
9/4/200

10/8/200
10/$200

1 0/30/200
1 0/30/200

7/1 7f200
7I17ROO
7/28/200
7/2 $200
8/11/200
8/11/200

8/29/200
8/29/200

9/4ROO
9/4/200
9/4/200

1 onaoo
1 onaoo

1 0/30/200
10RO/200

Bf26/200
8/26/200

00
00
00
00

00
9RQ 00

10/1 4 00
10/1 00
10/3 00

00
OD9/

9/1

9/4

00

9/17/2
9/17/2

MMBtus Purchased
Psr Mortth

12D, OO

120 00
120 00
120 00

-120 00
120,0
120 0
120,0
130 0
130 00
130,00
130,00

-120 00
120 00
120,00
120 0
120,00
120,0
130 0
130,00
130,00
130 00
140,00
140,00
130,00
130,00
130 00
130 00
130,00
130,00
140,00
130,00

-11000
11000
1100
110,00

-110,00
110 00
110,00
110,00
11000
100,00
100,0
100,00
100,0
110,00
110 00
110,00
110,00

-110 00
11000
110,00
11000
110
110 0
10,00
10,00
10,00
10,00

110,0D

1100
11000
1100
110 0
110 00
110,00
110 00
110 00
110 00
60 00
60,00

170 00
170,0
170,0
120 00
120 00
120 00
110,00
11000
120 0
120 0
80 00

170 D

120 00
110,00

90,00
10 00
30 00
50 00
80 0
80,0
800

180 00
170 Do

170 00
170 00
180 00
180 0
170 0
170 0
30 0
10,00
50 00
80 00

170 00
150 00
150 00
150 0
150 0
150 00
150 00

South Csroffna May-200WFshrunry-2040 Revfew
rt as cd 1/2W2010 Close

Strike/Fixed Pries Purchase Prfca Purchase CosffProceeds
Trade I

01$70 22 800 0
22,800 00

4/27/200

0.19$70
7f200103 200 0

19 800 00
$97

8/2000 17$70
14 400 00 7/2000 12$150

$70 02 7/2DO27 600 0
27 600 00
91,080

4/2 7f2000 23$70
7/20007$94
Sf20024 800 00021

20,800 001
7/20020,800 00

87,100 0
016

7/2000 67$84
4R8/20017,550.000 14

7/20051,60004$70
7f20051 600 000 43$7.0
7/200102,600 0$85

48 600 00
14 400 00
48,600 0

041$70
012$13

7/200 41$88
/200103 350 008$9 55

6/20032 500 00025$70
6/200108 600 0

39,000 00
70,000 0

08$93
6/2000 30$70
6/200$100 D5

5R23,800 00
94,900 0

39 000 00

0 17
07$79

0 30$60
5/26f20068,900 0$86 05
5/26/200
5/26/200

13 000 00010$120
00$00

5/26/200
5/26/200

00$00
3 54$00

5/26/200$00
$70 6/25/200

6/25/200
29 700

29,7DO 00
0 27

0 27$7
08$97 6/25/2089,650 0

6/26/20
6/25/200
6/25/200

26 950 00
36, 300 0

36 300 00

0 25$7
03$7

0 33$70
$91 6/25/20011000010
$70 6/26/200

6/25/200
6/25/200

33 550 00
16 500 00
20,000 0

0 31
015$14 0
02

6/25/20020 000 00
6f25/200
BaBRDO
BRBRDD

70,000 0
17,500 00
22 000 0

$89 07
018
02

0 20 22 000 00 6/25/200

$83 73 150
19 250 00
33,000 0

06 6/25/200
6R6/200
6/25/200

$60 0 18
$60 03

33 000 000 30 6/25/200

10$72 113850 0
$26/200
6/25/200

30,250 00
33 000 00

0 28$60
0 30$11 0

91 850 00$100
31,900 000 29$70

00112,750.0 77210$92
37,400 00 Ta$70

0017,600 000 16$150
/20074,800 0

22, 000 00
86 900 0

$93
020

0007$84
36 300 000 33$60

7/287200
7f28/200
Tf28f200

48 400
16 500 00

04$100
01$13.0

00$00
8/20000$00
Bf20000$00
8/2000035$00

53 100
20, 4DO 00

08$102
000 34$70

187 000$98
72,250 00
25 500 00
116 400 0

0 43$7.0
00015$170
0009$87
0034 800 000 29
0020 400 00

81 400
33 000 00

017$14 0
0007

0 30$80
58 800 004$102

24 000 000 20$130
00002 91$00

00$00 2 91
00$00 2 91

00002 91$00
0085 050

4 000 00
09$105

0 40
12 000 00 9/25f20 40$70

0 40$70 20 000 00
94 Doo.o

32 000 00
009/25/2$98

9/25 00$7.0 0 40
20 000 00 000 25$17.0
61 560 0

171 700
49 300.00

$130
1 01$87

0 29$60
35 700 000 21$14
135,000 0
52 200 00
83 300 0

07$93
9/250 2930

009f2504108
0034 000 000 2014.0
Do0039$00
0039$00

39$00
$00
$00

162 000.
52 500 00

1oaf f210$92
10/27/20 35$70
10/27/230 000 000 2014.5

164 250.0
60 000 00
54 000 00

1oafa 00$94
10R7f20 40

0010/27R135 0 36

Esplftltlo/I
Prlos

$0
$0
$00
$32
$00
$00
$00
$00
$32
$00
$00
$00
$32
$00
$0
$0
$32
$00
$00
$00
$0
$00
$0
$00
$00
$00
$0.0
$0.0
$00
$00
$00
$00
$00
$00
$0
$00
$3
$00
$00
$00

$00
$00
$00
$00
$3

$0
$0
$3
$00
$00
$00
$3
$00
$00
$00
$00
$00
$00
$00
$00

$00

$00
$00

$00

$0
$0.0
$00
$00
$00

$0

$0
$00
$0.0
$00
$0.0

$00
$0
$0.0
$0.0
$0

$00
$0.0
$0.0
$00
$00
$0
$0

$0
$0
$00
$00
$00
$0.0
$0
$00
$0
$00

$449, 640

$449 640

$422 110

$449 640

$449 930
$449 930
$344, 540
$319 930

$347 160

$347, 160

$265,600

$237 160

$237 16

$381 040
$381 040
$328 040
$271 040

$245 340
$895 130
$430 680
$339 790

$90 390
$30 130
150 650
241 040
342 210

Net Value ResSred
Gain or (Loss)

$22 8
$103,200
$429 840

$144
$27 600
$27 60

$91 080
$425 040

$20 800
$20 80

$87 100

$51 600
$51 8

$102 600
$401 040

$14 40
$48 600

$103 350
$32 5

$106 600
$39,0

$70 000
$23,80

$94 900
$39 00

$13 00
$449, 930
$449 930
$344 540
$319 930

$29 700
$29 70

$89 650
$320 210

$36 300

$110 000
$313 610

$16 50
$20,000
$20 00

$70 000
$248

000

$73 150
$217 910
$33 Doo
$330

$113850
$206,910

$33 00
$91 850
$31 90

$112750
$37,4
$17

$74 BDO

$38 040
$38 040
$326 040
$27

$53 100
$20 4

$187 000
$72 2
$25

$116 400
$34
$20 40

$81 400

$58

$245 340
130$695
680

$339
050$85

0 00
$94 000
$32

$61 560
$171 700

$49 3
$35 7

$135 000
52 2
3 300

30 130
650

1 040
2 210

52 50

$186

$186
$00

$186 0
$186 0

$186 0

$201 5
$201 5
$201 5

$00

$00
86 0
86 0
01 5
01 5
01 5
01 5
17

01
01 5
01
01 5
03 0
03

403
170 5
170 5
170 5
$00

170 5
170 5
170

170 5
155 0
155 0
155 0
$00

170 5
170
170 5
$0.0

170 5
170 5
170

170
170 5
170 5
170 5
170 5
170 5
170
170
170
170 5
170 5
170 5

93 0
93 0
35
35

170.5
170 5
188 0

527
372

139
$155

124
124
124
279

279
279

$93
$31
155
248
527
232
232
232
232
232
232

South Carolina May-2OO�/February-2010 Review

Period Tool

May-09 Put-Offset NYMEX

May-09 Put NYMEX

May-09 Call NYMEX

May-09 Put BP

May-09 Call (Sold) NYMEX

Ma)'-09 Put-Offset NYMEX

May-09 Put INYMEX

May-09 Call _IY MEX

May-09 Put 3P

May-0g Put-Offset _YMEX

May-0g Put _YMEX

May-0g Call _JYMEX

May-0g Put 3P

May-0_ Put-Offset _YMEX

May-0g Put _YMEX

May-0g Call _IYMEX

May-0_ Put 3P

Ma)'-0_ Call (Sold I NYMEX

May-09 Carl NYMEX
Jun-0_ Call NYMEX

Jun-0_ Put NYMEX

Jun-0_ Call NYMEX

Jun-O_ Put NYMEX

Jun-0_ Ca8 NYMEX

Jun-0_ Put NYMEX

Jun-08 Call NYMEX

Jun-08 Put NYMEX

Jun-0_ Call NYMEX

Jun-0. c Carl (Sold) NYMEX
Jun-0`¢ FUTURES NYMEX

Jun-0_ FUTURES NYMEX

Jun-_ FUTURES NYMEX

Jun-0( FUTURES NYMEX

Jul-0( Put-Offset NYMEX

Ju(-0( Put NYMEX

Jul-0( Call NYMEX

Jul-0( Put BP

Jul-0( Put-Offset NYMEX

Jul-01 Put NYMEX

Jul-0( Call NYMEX

Jul-01 Put BP

Jul-0( 3all (Sold) NYMEX
Jul-0( _ut-Offset NYMEX

Ju(-0( _ut NYMEX

Jul-0( 3all NYMEX

Jul-0( _ut BP

Jul-0( _ut-Offset NYMEX

Jul-0( ;_ut NYMEX

Jul-0! 3all NYMEX

Jul-0( _ut BP

Jul-01 Put-Offset NYMEX

Jul-0( Put NYMEX

Jul-0( C,all NYMEX

Jul-0! Put BP

Jul-0( Call (Sold) NYMEX

Aug-0! Call NYMEX

Aug-0! Put NYMEX

Aug-0! Call NYMEX

Aug-0g Put NYMEX

Aug-0g Call (Sold) NYMEX

Au_-09 Call NYMEX

Au_-09 Put NYMEX

Aug-09 Call NYMEX

Au_-09 Put NYMEX

Aug-0g Call NYMEX

Aug-09 Call (Sold) NYMEX

Aug-09 FUTURES NYMEX

Aug-09 FUTURES NYMEX

Au_-09 FUTURES NYMEX

Au_l-09 FUTURES NYMEX

Sep-09 Call NYMEX

Sep-09 Put NYMEX

Sep-00 Call NYMEX

SeF-09 Put NYMEX

Sep09 Call (Sold) NYMF.X

Sep-09 Ca(L NYMEX

Sep-09 Put NYMEX

SeF-09 Call (Sold) NYMEX

Sep-09 Call _IYMEX

Sep-09 Put _ly MEX

Sep-09 Call _IYMEX

Sel>09 Call (S(Yd) _YMF-.X

SeF-09 FUTURE6 '_YMEX

Sep-09 FUTURES _YMEX

Sep-0g FUTURE6 _JYMEX

Sep-Og FUTURE6 _YMEX
Oct-0g Call _YMEX

Oct-0_ Put _IYMEX

Oct-0_ Put NYMEX

Oct-0g Put NYMEX

Oct-0g Call NYMEX

Oct-0_ Put NYMEX

Oct-09 Ca[I (Sold; _YMEX

Oct-0_ Ca_l NYMEX

Oct*0_ Call NYMEX

Oct-0_ Put NYMEX

Oct-0_ Ca6 (Sold; NYMEX
Oct-0_ Carl NYMEX

Oct-08 Call (Sold; NYMEX
Oct-0_ Call NYMEX

Oct-0_; Call (Sold; NYMEX

O¢t-08 FUTURES NYMEX

Oct-0_ FUTURES NYMEX

Oct-0_ FUTURES NYMEX

Oct-0_ FUTURES NYMEX

Oct-0_ FUTURES NYMEX

Nov-0_ Call NYMEX

Nov-0_ Put NYMEX

Nov-0_ Call (Sold) NYMEX
Nov-0`¢ Call NYMEX

Nov-0`¢ Put NYMEX

N_-O_ Call (So(d_ NYMEX

Countefp_rty Original Trad_
MMBtus Purchased

per Month
Strike/Fixed price

1/26/2009 -120,090

8/5/'2008 120,000

8/5(2008 120,000

1/26/2009 120,000

8/5/2008 120,000

1/26/2009 -120,000

8/11/2008 120,000

8/11/2008 120,001]

1/26/2000 120,00_

1/26/2009 -130,00£

914/2008 130,001]

914/2008 130,000

1/26/200_ 130,00G

1/2_/2009 -120j006

9118/2008 120,00(_

9/18/2008 120,00(]

1/'26/2009 120,00£

9118/2008 120,00£

10/14/2008 120,00£

8/11/2005 130,00£

8111/2005 130,00£

8/20/2008 130,008 $0 30

8/20/2008 130_00£ $700

9/3/2008 140,00C

9/3/2008 140,008

10/8/'2008 130,008

1018/2008 130,00(

19/14/2008 130r00( $8.65

10/14/2008 130_00( $120£

5/26/200_ 130.00C $00£

5,"26/2 00_c 130,00( $00£

5/26/200£ 140,00( $00C

5/26/200`¢ 130,00(

1/2_00. c -110,00(

8Yl 1/2006 110,00(

8/11/200( 1 lot00(
1/26/200`¢ 110,00[ $70(

1/26/200`¢ -110.00( $70£

8/20/2006 110_00( $70C

8/20/200( 110.00( $9 1C

1/26/200( 110.00( $708

8/20/200( 110_00( $140(

1/26/2001 -100,00(

914/2001 100,00(

914/2001 100,00(

1/26/2001 100,00(

1/26/200! -110,00(

10/7/200( 110_00(

10/7/200( 110,00( $831

1/26/200( 110,00( $6.0(

1/20/2001 -110,00( $6.0(

10/20/2001 110,001

10/20/200/ 110,00(

1/26/2001 110_00(

10/20/200/ 110_001

8/11/2001 110_001

8/11/'2001 110,001

8/20/200l 110.001

8/20/200( 110,OO(

0/20/200( 110,00(

9/4/200_ 110,001

914/200_ 110,00_

10/8/200_ 110t001

10/8/'2004 110_00_

10/30/'2004 110_000

1 0/30/200/ 110,000

7117/2001 110,000

7/17/2009 110_000

7/28/2009 110,000

7/28/2009 1101000

8,'11/2008 60_000

8/11/2008 60,000

8/29/2008 170_000
8/29/2008 170,000

8/29/2008 170,000

9/4/2008 120rOOO

9/4/"2008 120_000

9/4/2008 120_000

10/7/2008 110,000

10/7/2008 1 lOtO00

10130/2008 120,000

10/20/2008 1201000

8/26/2000 60_000

8/26/2009 170_00£

8/26/2009 120,001;

8/26/2009 110.000 $0.00

8/11/2008 90.800 $1050

8/11/2005 10+001] $700

8/11/2008 30_006

8/11/2008 501006

8/29/2008 80,00£

8/29/2005 80,00£

8/29/2006 80_00£

9/9/2008 180_008

9/29/2008 170_008

9/29/2008 170_00C

9/29/2005 170_008

10/14/2008 180+00C

10/14/2008 180_00(

10/30/2008 170,00£

10/30/2008 170r008

918/200£ 30_00C

9116/2008 10,00C

9/25/200_ 50_00C

9/25/2008 80_00C

9/25/2008 170,00(

914/2008 150,00C

0/4/200( 150100(

9/4/200_ 150_001

9/17/2001 100,001

9/17/2006 150_00(

0/17/2008 150.001

Net V_L_ _lLl_d
Trade I Expiration Reallze¢l Value Fee=

Purchase Prk:e Purchase Co.t/Proceeds Expiration Date Price Gain or (Loss)

$7¸00 0 19 22,800¸00 4/27/2009 $0.0( $6 ($22,800 $186 0_

$7¸00 10.19) (22,=00¸00) 4/27/200_ $0.0( $C $22,80( $156.C,

$9¸70 086 1o3,200.00 4/27/200_ $00( $C ($103,200 $100.0_

$700 (017) (19,80000) 4/28/2006 $32! ($449,6401 ($429,840 $001

$15.00 10.12) 114_400 00) 4/27/2008 $00( $C $14_401 $186 OI

$7.00 023 271600.00 4/27/2008 $0 0( $C ($27_600 $186 O_

$700 (0 23) (27,600001 4/27/200 £ $0.0( $C $27,60( $1866
$9.40 0.76 91,080 00 4/27/200£ $0.0( $C ($91_080 $186.0_

$7 00 (021) (24,600 00) 4/28/200£ $3.2_ ($449,640' ($425,040 $08_
$650 0.16 20.80006 4/27/2008 $0.0( ${ ($20_800 $201 5_

$650 (0161 (20,800 00) 4/27/2008 $00( $C $20_80/ $201 5u

$845 0 67 87,100 06 4/27/2008_ $00( $C ($87_100 $201 5u

$6 50 (0 141 (17,550.001 4/28/200`¢ $321 ($42"2t1101 (.$404,560_ $O.Ou

$700 043 51,600.00 4/27/200_ c $0 O( $( ($51,600_ $186 Ou

$7,00 (0.431 1511500 001 4/27/200. ¢ $0.00 $( $511600 $186.0u

$855 085 192,6000£ 4/27/200.¢ $0.00 $( ($102_600) $186.00

$700 (0.41; (48?600.001 4/28/200( $3 25 ($449640: ($401,040) $0.0U

$13 0£ (0 12; (14_400.00) 4/27/200`¢ $000 $( $14_400 $186 OU
$886 0 41 48.600 OC 4/27/200( $000 $C ($48_6001 $186 Ou

$955 0.8C 103,350 0£ 5/26/200( $0 O0 $( ($103_3S0) $201 5u

$7 0£ (O 251 (32_500 00; 5/26/200( $0.00 $( $32,500 $201 5u

08; 106,600.0£ 5/26/200( $0.00 $( ($106_600) $201.bU

(030; (39,000 00; 5/26/200( $0 O0 $( $39,000 $201.5_

$10 0£ O 5C 70,000 OC 5/26/200! $000 $( ($70,000) $217 b_J

$6011 tO 17' (23,800.001 5/26/200! $000 $( $23.800 $217 C_

$7 9(] 075 94,900 OC 5/26/200( $0 O0 $( ($94,000) $201 t_J

$60(] (030; 139_000.001 5/26/200( $0.00 $( $39,000 $201 bu

0.5_ 60,900 0( 5/26/200_ $0.00 $(($68r900) $201 5_

1010; 113_080 00; 5/26/200( $OOO $( $13,000 $201 _,u

35x 0 0( 5/26/200I $000 ($449_030 ($440.030) $403 u_J

35_ 0.0( 5/28/200( $000 ($449r930 ($4,49_930) $403 L_J

3 5z 00( 5/26/200( $0 00 ($344,540 ($34,41540) $434 U_

$008 35_ 00( 5/26/200( $0.00 ($318_930 ($319_930) $403 u_

$708 023 29_700 0( 6/25/200( $0.00 $( ($29_7001 $170 bL

$7.0( (027 (29,70000 6/25/200( $00_ $( $29,706 $170 5C

$9.75 0.8; 89.650 O( 0/25/200_ $006 $( ($89_6501 $170 :,c

(025 (26,95000 6/26/200(, $3 84 ($347?160 ($320,2101 $00_

0 3_ 36.300.0( 6/25/200_ $006 $( ($:36_300) $170 5(

(0.33 (36,300.00 6/25/200_ $006 $( $36_30£ $170 58

10( 110_000 0( 6/25/200! $0.06 $( ($110_0001 $1705(

(0.31 (33,55000 6/26/2001 $3 84 ($347,160_ 15313,6101 $00.

tO 15 {16_S00.00 6/25/200_ $00£ $0 $16_508 $1705.

$6.5( 02( 20,000 0( 6/25/2009 $00£ $0 ($20,000; $1550.

$6.5( (0.20 (2OrO00 00 6/25/2009 $00£ $0 $20,00C $1550.

$89. = 0 7( 70,000 O( 6/25/2009 $00£ $0 ($70,000'_ $1550.

$65( (0 18 (17,50000 6/26/2009 $38_ ($265,600) ($248,100; $0.0.

$6.0( 0 2( 22+000.0( 6/25/2009 $00£ $0 ($22_000' $170.5.

$60( (0.20 (22_000.00 6/25/2009 $0.0£ $9 $22_0(X $170.5.

06; 73_150.01 6/25/2009 SO.C( $0 ($73.1501 $1705.

10.18 119,250.00 6/26/2009 $38_ {$237,160 t ($217,9101 $0.C.

03( 33,000 O( 6/25/2009 $0 01 $0 ($33_000 $170 5.

$6.0( (0.30 (33_000.C0 6/25/2009 $90( $0 $33_00( $170 5_

$7.2_ 1.0, 113_850.0( 6/25/2009 $00( $0 ($113_850 $170 5_

$6 O( tO 28 130,250 O0 6/26/2009 $3.8Z ($2371160) ($206,910 SO.E,,

$110! (030_ (33_000 O0 6/25/2009 $0.0( $0 $33_00( $170.:_

$100( 084 91,850 O_ 7/28/2009 $0.0( $0 ($91+850 $170.5_

$70( (029) (31,900.00_ 7/28/2009 $00( $0 $31_00( $170 5k
$92! 103 112,750.00 7/28/2009 $00( $6 [$1121750 $1705{

$70( (0 34) (37,400 00_ 7/28/2009 $00( $0 $37,40( $1705{

$15.0( (0.16) (17,600 00) 7/28/2006 $00( $6 $1760( $170.5{

$93( 068 74,80000 7/28/2006 $0 0( $(_ ($74_000 $1705{

$6.5( (020) (22,000 00) 7/28/2006 $0 O( $C $22,00( $170 5{

$84( 0.79 86,000.00 7/28/2006 $0 0( $C ($86_900 $170.5{

,$60( 1033) (361300.00) 7/28/2009 $00( $C $36_30( $170 5_

$1001 044 48_400.00 7/28/2006 $00( $C ($48,400 $170 5_

$13,0( tO 15) (16_500 O01 7/28/2006 $00( $C $16_50( $170.5_

$00( 354 000 7/28/'2006 $0.0( 15381t040_= ($381_040 $341.(_

$0.01 354 0.00 7/28/2008 $001 ($381_040; ($381_040 $341 O_

$0.0( 354 0.00 7/28/2008 $00( ($326_040; ($326,040 $34101

$0.0( 3.54 0.00 7/28/2008 $00( ($271_040; ($271_040 $341 b_

$10.20 0.89 53_100.00 8/26/2008 $0.C_ $C ($53_180 $930_

$700 (034) 120.400 00) 8/26/200_ c $001 $( $20,408' $930_

$9.80 1.10 187_000 (_ 8/26/200 c $0.01 $`¢ ($187_000_ $263 5_

$7.00 (0 43) 172,250.00) 8/26/2008 $00( $( $72_250 $263 5_

$1700 10.15) 125_500.00) 9/26/200_ $0.01 $( $25,500 $263.b_

$8.75 097 116_400 0£ 8/26/200_ c $00( $( ($116_400) $186.(_

$6.50 (O29) (34,80000) _00_ $0._ _ $34,_ $156._

$14.00 (0.17) (20=40000) 8/26/200. ( $000 $( $20,400 $186._

$8.00 0.74 81+4000£ 8/26/200`¢ $0 O0 $(($81r400) $170.5,

$6.00 (030) (33,000.00) 8/26/200.¢ $0.00 $( $33,000 $170 5,

$1025 04_ 58_800 0£ 8/26/200.¢ $000 $( ($58_800) $186 U,

$13.00 (0.20) (24,000.00) 8/26/200.¢ $0.00 $( $24_000 $156.L_
$000 291 00£ 8/26/200.¢ $000 ($24=_340 ($245_340) $186.C'

$0.00 291 OOC 8/26/200( $0.00 ($695_130 ($6951130) $527U

$000 291 0.0( _0( $0.00 ($430_680 ($430_680) $372.0

2.91 0.0( 8/26/200( $0 ()0 ($339_790 ($339r790) $341 u

005 85_050.08 9/25/200( $0.00 $( ($8=.0=0) $t39b

(040; (4,000.00] 9/25/200( $0.00 $( $4,0CC) $15b

$700 (0 40'_ ( 12,000.00; 9/25/200- ( $0.00 $( $12,000 $46._

$7.00 (o_4oI 12o.ooo.00; o/2,._001 $0.00 $( $20,000 $776
$980 g4,000.0C 9/25/200( $000 $( ($34_000) $124.u

$7.00 (0.40; {32,000.001 9/25/200( $0.00 $( $32,C_0 $124.0

$17,06 (0 25; (20,000.00; 9/25/200! $0.00 $( $20,00_ $124.0

$13.05 03_ 61_560.0( 9/25/200( $000 $(($61r560) $2790

$8.75 1.01 171r700.0( 0/25/2001 $00(3 $( ($171,7001 $2635

$6.06 (029; 149_300,001 9/25/200( $0.00 $( $49,30£ $263.5

$938 . 135.000 0( 9/29/200! $0.06 $( ($135_000_= $2790

$130£ (0.29 (52,200.00 9/25/200_ $001] $I $52_20£ $2790

$1085 0.4_ 83_300 O( 9/25/200( $0 0£ $( {$83,300; $263.5

$14.08 (0.20 134_000 O0 9/25/200( $0 0£ $£. $34,00( $2635

$0.0( 3.9! 0.0( 9/25/200_ $0.0£ ($90,390_ ($90r3901 $93.0

$0.0( 3.91 0.0( 9/25/200_ $00£ ($30r130 _ ($30r1301 $31.0

$0.0( 3.9! 0.0( 9/25/2001 $00£ ($150,650) {$15016501 $1556

$0.0C 3.9( 0.0( 9/25/2009 $0.0£ ($241,0401 ($241,040; $248.(]

$0.08 3.9( 0.01 9/25/2009 $0.0( ($342_210) ($342,2101 $527(3

$9.2.= 1.0( 162_000.0( 10/27/2008 $0.0( $0 ($162,0001 $232.5

$7.0.¢ (0.35 (52=500.00 10/27/2009 $0.0C $0 $52r50( $2325

$14.5C (020 130_000.00 10/27/2009 $008 $0 $30_00.¢ $232.5

$04( 1.1( 164_250.0( 10/27/2009 $0.0C $0 ($164_250; $2325

$7.0( (0.40 (60,000.00 10/27/2009 $0.0£ $0 $60_00( $232.5

$13.5( (0.36 (54,000.00 10/27/2009 $008 $0 $$4_00( $2325



ov.o
ov-0
ov-0
ov-0
ov-0
ov-0
ov-0
ov-0

Dec-0
Dec-0
Dec-0
Dec-0
Dec-0
Dec-
Dec-0
Dec-0

ec-0
ec-0

Jstl. 1

Jan-1
Jsh-1
Jan-1
Jan-1
Jsh-1
Jan-1
Jan-1
Jsn-1
Jsn-1

Call

Call Sold
Call
Cso Sold
FUTURES
FUTURES
FUTURES
Call

Call Sold
Cso

Call Sold
Ceo
Cso Sold
Cso
Put
Call Sold
Cell
Cso Sold
FUTURES
FUTURES
FUTURES
Call
Put
Call Sold
Put-Offset
Put
Call
Call Sold
Cao
Cell Sold
Call

YM
YM

YM

YM

YM
YM
YM
YM
YM
YM

YM

YM

YM

YM

YM

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYM

NYM

NYM

NYM

NYMEX
NYMEX

NYM

NYM

NYMEX
NYMEX
NYMEX
NYMEX

10/8/200
10/8/200
10/8/200

1 0/14/200
10/14noo
1 0/27/200
lonrnoo
10/27/200

9/1 1/200
9/1 1/200
9/1 1/200

noo
/200

10/20/200
1 0/20/200
1 Of20/200
tol onoo
10/ 0/200
1 1/23/200
1 1/23/200
11/23/20

9/18/200
9/18/200
9/78no

12/2N200
10/8/200
10/8/200

10/2
10/2
10/3

230 00
230 00
230 00
230 00
230 00
150,00

230,00
100,00
100 00
100,00
100 00
100 00
100 00
200 00

290 00
290 00
300 00
300 00
100,00
100,00
290,00
110 00
110,00
11000
11000

0,00
0,00
0,00
0,00
0,00
0,00

00
00

98

$150
$101
$70

$140
$03

$0
$60

$12
$4
$00
$00
$00

$00
$70

$50

$60
$98

$50
04

140
11 3

1 01
0 50
0 20
07

0 24

45
10

0 22

0 39
0 40
07

0 24
1 07

0 30
0 30
05

0 30
4 47
4 47
4 47
12

0 32
0 38
00

0 20
09

0 26
07

0 30
06

232 300
115 000 00
46 000 00
161 000 0
55 200 00

00
00
00

101 5000
22, 000 00
26 000 00
114,500 0
39 000 00
40 000 00
140 000 0
47 000 00
310,300 0
87,000 00
87,000 00
177,000 0
90 000 00

00
00
00

134 200 0
35,200 00
41 800 00

4 400 0
22 000 00
108,350 0
28 600 00
171 600 D

66 000 00
206,40D 0

7/20010/2
7/200
7/20010f2
7/20010/2
7/2010/2
7/20010f2

10f2
7/200

1 1/2
11/2
11/23/200

3f2001tn
11/2
1 1/23f200
11n3/200
11n3/200
11/23/200

00I 1n3n
001 tn3n

11/23/2 00
0011/23f2
0011/2 n
0011/23/2

1 1/23/200
12/28/200
12/28/200

I2/26noo
12/28/200
12/28noo

1 2/28/200
12/28/200
12/28/200

00
00

00

00
00
0.0
00
00

00
00

00

00
00
00

00

00
00

$366 300
$527, 160

$212,700
$252 7DO

$442, 830

$232 300
$15 00

$161 000
55 2

527 160
101 500

$114,500
$39 00
$40 0

$140,000

$310,300
$87 0
$87 0

$177 000
$90,00

$212 700
$252,700
$442 830

$35,20

$4 400
$22, 00

$108 350
$28 6

$171 600
$66 0

$206 400

713
155
155
155
155
155
155 0
310 D

310 0
49 5

310 0
310 0
99 0
70 5
70 5

170 5
170 5
170 5
170 5
170 5
341 0
341 0

98 0

Jah-1
Jsn-1
Jah-1
Jan-1
Jan-1
Jan-1
Jan-1
Feb-1
Feb. 1

Feb-1
Feb-1
Feb-1
Feb-1
Feb-
Feb-
FeM1
FeM
Feb-t
Fsb-
Feb-1
Feb-1
Feb-1
Feb. 1

Feb. 1

Feb-1
Feb-1

UM Y

Call Sold
Call
Put
Cso Sold
Call
Put
FUTURES
Call
Put
Call Sold
Cao

Call Sold
Call
Put
Call Sold
Call
Call Sold
Cso
Put
Call Sold
Call
Put
FUTURES
FUTURES
FUTURES

NYMEX
NYMEX
BP
NYMEX
NYMEX
BP
NYMEX
NYM X
NYM X
NYMEX
NYM X
NYM X

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
BP
NYMEX
NYMEX
BP
NYMEX
NYMEX
NYMEX

10/ Of200

1/27/200
1/27/200
7/1 7/200
7/1 7/200

12/28/200
9/1 8/200
9/18/200
9/18/200
10/8/200
10/8/200
10/8/200

0/2 0010/2
10n0/2 00

0/2 0010/2
10/30
10/30/2 00

00
2/1 8/20D
2/1 8/200
7/17/200
7/17/200
1/26/201
1/26/201
1/26/201

00
0,00
0,00

110,00
100,00
100,0D

110,00
90,00
90 00
90,00
8D DO

80,0
80,00

170,0
170 0
170 00
260,00
260,00

SD, OO

80,00
80 00
80 00
80 00
90,00

0 00
170 00

20,290,00

140
$74

$15
$9
$40
$0

$0
$70

$55
$98
$80

$50
$94

52
15

14 0
$73

11 4

$0

00

0 34
08

023
0 25
013
013
59
12

0 35
0 38
09

0 20
0 26
10

0 30
0 30
06

D 34
06

0 26
0 12
014

0 14
54
54
54

108,8DO 00
95 150 0

25 025 00
27 500 00
13 000 0

13,250 00
00

112 050 0
31 500 00
34 200 00
78 800 0

16 000 00
20 800 00
184,450 0
51 000 00
51 000 00
163,800 0
88,400 00
49 600 0

20 400 00
9 600 00
11,200 0

11,400 00
00
00
00

3, 102,76

12/28/200
12/28f200
1 2/29/200
1 2/28/200
1 2/28/200
1 2/29/200
1 2/28/200

1/26/201
1/26/201
1/26/201
'I /26/201
1/26/201
1/26/201
1/26/201
1/26/201
1n6/201
1/26/201
1/26/201
1/26/201
1/27/201
1/26f201
1/26n01
1/27n01
1/26f201
1/26/201
1/26/201

00
00
00
00
00

5 81

00

00
00
0.0
00
00
00

00
00
00
00
00
00
52
52
52

$111,100

$136,350
$41,200
$87,550

-11,238,31

$108 8
$95,150
$25,02

170 5
$00

$27 50 $170 5
$13,000
$13 25

$155 0
$00

$31,50 139 5
$34 20 $139 5

$78 800
$16,0
$20 80

$184 450
$51 00
$51 00

$163,800
$88,40

$49 600
$20 4
$98

$11 200
$114

$136 350
$41 200
$87 550

-14,341,07

124 0
124 0
124 0
263 5
263 5
263 5
403 0

$403 0
12 0
$00
40
4D
00
90$27

$248 0
70$2

$37, 35

$111 100 $341
139 5$112 050

Nov-0g Call NYMEX

Nov-0fi Put NYMEX

Nov-0_ Call (Sotd) ¸NYMEX

Nov-0_ Call NYMEX

Nov-0_ c Call (Sold) NYMEX

Nov-0( FUTURES NYMEX

Nov-0 c FUTURES NYMEX

Nov-0( FUTURES NYMEX

Dec-0_ Call NYMEX

Dec-0_ c Put NYMEX

Dec-0_ Call ISold) NYMEX

Dec-0_ Call NYMEX

Dec-0 c Put NYMEX

Dec-0_ Call (Sold) NYMEX

Dec-0_ c Call NYMEX

Dec-0_( Call (Sold) NYMEX

Dec-0_ Call NYMEX

Dec-0_ Put NYMEX

Dec-0( Call (SoJd) NYMEX

Dec-0(_ Call NYMEX

Dec-0_ Call (Sold) NYMEX

Dec-0( FUTURES NYMEX

Dec-0( FUTURES NYMEX

Dec-0_ FUTURES NYMEX

Jan-l( Call NYMEX

Jan-l( Put NYMEX

Jan-l( Cal_ (Sold) NYMEX

Jan-l( Put-Offset NYMEX

Jan-l( Put NYMEX

Jan-lC Call NYMEX

Jan-lC Call ISold) NYMEX

Jan-l( Call NYMEX

Jan-l( Call (SoJd) NYMEX

Jan-l( Call NYMEX

Jan-l( Calf (Sold) NYMEX

Jan-l( Call NYMEX

Jan-l( Put BP

Jan-l( Call (Sold) NYMEX

Jan-l( Call NYMEX

Jan-l( Put BP

Jan-l( FUTURES NYMEX

Feb-l( Call NYMEX

Feb_1( Put NYMEX

Feb-l(3all(Sc_d) NYMEX

Feb-l( ICall NYMEX

Feb-l( _ut NYMEX

Feb-l( 3all (Sold) NYMEX

Feb-l( 3all NYMEX

Feb-l( _ut NYMEX

Feb-l( 3a_l (Sold) NYMEX

Feb-l( 3all NYMEX

Feb-l(3all(Sold) NYMEX

Feb-l( 3all NYMEX

Feb-l( _ut BP

Feb-l(3all(Sold) NYMEX

Feb-l( 3all NYMEX

Feb-l( _ut BP

Feb-l( ;UTURES NYMEX

Feb-l( FUTURES NYMEX

Feb-l( FUTURES NYMEX

SUMMARY:

1018/'2008 230,00C $8 65 1 01 232r300 0(

10/8/2008 230rOOC $685 (0.501 (115_000 O01

1018/2008 230,00C $1500 (0.201 (46T000 O01

10114/2005 230_00£ $9.65 07C 161,0000(

10114/2008 230T00£ $1325 (0241 (55,200.001

10/27/2009 150,00( $0.00 4.5E 00(

10/27/2009 150,00( $OOO 45E 0 O(
10/27/2009 230,00( $0.00 4 5E 0 O(

9111/2008 100,OOC $9.8(] 1.0,_ 101F 500 0(

9111/2008 100,00C $6.6(] (0 22; (22,000 O01

9111/2008 100,00( . $15.0(] (026; (26,000 O0

9/18/2008 lOOrOOE $101(] 1 15 114,5000(

9/18/2008 lOOpO0( $7 O(] (039; (39r000.001

9/18/2005 lOOrOO{ $14 0(] (040; (40,000.00

10114/2008 200,00( $10.35 0.7C 140T000.0(

10114/2008 200,00( $13.5(] (0.24; (471000.00

10/20/200`8 290,00( $9.0(] 1 07 310,3000(

10/20/200,8 290r00( $60(] IO 301 (87,000 O0

10/20/200`8 290100( $140(; (0 30; (87,00000

10/30/200`8 300100( $112C 0 9-c 177,000 0(

10/30/200`8 300,00( $140C (0.301 {90tO00 O0

11/23/2009 100,00( $00£ 447 O0(

11/23/200`8 100,00( $606 447 O0(

11/23/200_ 290,00( $00C 447 00(

9118/2008 110_00( $100C 12; 134,2000(

0/18/2008 110,00( $7 0£ (0 321 (35,20000

9/18/2008 110100( $150£ (0381 (41,80000

12/28/200_ -110T00( $60C OOZ 4t400 O(

10/8/2008 110,00( $60( (0201 (22r000 O0

1018/2008 110,00( $9.8£ 09( 108,350 O(

10/0/200_ 110,00( $15.0( (0261 (28,600.00

10/20/200_ 220,00( $10.4C 0 7E 171 r600 0(

10/20/200_ 220,00( $14.0£ (0301 (66r000.00

10/30/200_ 320,00( $11.3£ 061 206,4000(

10/30/200_ 320,00( $14.0£ (0341 (108,800 O0

1/27/200_ 110,00( $7.45 087 95r150.0(

1/27/200c_ 110,00( $4 5£ (023 (25_025 O0

1/27/200_ c 110,00( $115£ (025 (27,500.00

7/17/200_ c 100,00( $90( 012. 13r000.0(

7/17/200_ 100,00( $40£ (0.13 (13,250 O0

12/28/200£ 110,00( $00( 59- ¢ 0.0(

0/18/200E 90,00( $100( 12.= 112r050.0(

0/18/200E 90,00( $70( (035 131r500 O0

0/18/200E 90,00( $155( (038 (34r200.00

10/8/200_ 80_00( $9 8( 09! 781800 0(

10/8/200E 80,00( $60( 1020 (16r000.00

10/8/200_ 80,001 $15.0( (026 (20r800.00

10/20/200_ 170,00( $945 1 0 (, 184,450 O(

10/20/200_ 170r00( $6.0( (030 (51r000.00

10/20/200( 170_00( $15.2( (030 (51,000.00

10/30/200_ 260,00( $11.5( 0 6_ 163,800 O(

10130/200( 260,00( $14.0( (0 34 (88,400 O0

2E18/200_ 80,00( $73. = 06; 49,6000(

2/18/200( 80,00( $4.5( (025 (20_400.00

2/18/200_ 80,00( $11.4( (0.12 (9,600.00

7/17/200_ 80_00( $9.1( 01_ 11,200.0(

7/17/200 (. 80_C0( $4.0( {014 (11,400 O0

1/26/201( 90,00( $0,0( 54! 0,0(

1/'26/201( 80,00( $0 0( 54( OO(

1/26/201( 170_00( $0 O( 5 4( 00(
20,290,00( 3,102,76_

10/27/200_

10/'27/200_

10/27/2001

10/27/200!

10/27/200(

I0/27/200_

10/27/200_

10/27/200(

11/23/200_

11/23/200_

11/23/200_

11/23/200!

11/23/200_

11/23/200_

11/23/200_

11/23/'2009

11/23/2009

11/23/2009

11/23/2009

11/23/2009

11/23/2009

11/23/2009

11/23/2009

11/23/2009

12/28/2009

12/28/2009

12128/2009

12/28/2009

12/28/2009

12/28/2009

12/28/2009

12/28/2009

12/28/2009

12/28/'2009

12/28/2009

12/'28/2009

12/29/2009

12J'28/2009

12/28/2009

12/29/2009

12/28/2009

1/26/2010

1/26/2010

1/26/2010

1/26/2010

1/26/2010

1/26/'2010

1/26/2010

1/26/2010

1/26/2010

1/26/2010

1/26/2010

1/26/2010

1/27/2010

1/26/2010

1/26/2010

1/27/2010

1/26/201(]

1/26/2010

1/26/201(]

$0.00

$0.00

$0.00

$000

$0.00

$0.0(]

$00_

$00_

$0.0(]

$0 CO

$000

$00_

$60(]

$000

$0.00

$000

$00(]

$00(]

$00(]

$0 0(]

$000

$00(]

$0.0_

$00C

$00C

$00C

$00C

$00C

$00C

$00(]

$00(

$60(

$00(

$00(

$0.0C

$00C

$0 0£

$00C

$00(

$00(

$5.81

$0.0(

$00C

$00(

$00(

$00C

$0.0(

$00(

$00(

$00(

$00(

$00(

$0 O(

$00(

$00(

$0 O(

$0.0(

$5.27

$5 23

$5 23

$(

$(

$(

$(

$(

($366,300

($366,300

($527,160

$(

$(

$(

$(

$(

$(

$(

$(

$(

$(

$(

$(

$(

($212,700

($252,700

($442,830
$(

$(

$(

$(

$(

$(

$(

$¢

$¢

$(

$1

$_

$0

$0

$0

$0

($111,100_'
$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

{$136,350)

($41,200)

($67,550)
-11,238,310

($232t300) $35650

$115_000 $356.bu

$46,000 $356 bu

15161r0001 $356 bu

$55,200 $356 bu

($366,300) $465 bu

($366_300) $465 bu

($527,160) $713 00

($101,5001 $155 bu

$22,000 $155.(JU

$26,000 $155 bu

($114,5001 $155 Ou

$39_000 $155 bu
$40,000 $155 Uu

($140,000} $310 bu

$47_000 $310 Ou

($310,300) $4495u

$87_000 $449 b_J

$87_000 $449 5u

($177 000) $465.t_J
$90,000 $465 Ou

($212_700) $310.UU

15252,700) $310 UU

($442_830) $899 uo

($134_200) $170 bu

$35,200 $170 5u

$41,800 $1705(]

($4r400) $170 56

$22,000 $170 5u

($108_350) $170 b_J

$28_600 $170 5u

($171_600) $341 U_

$66,000 $341 uu

($206,400) $496 U_J

$108_800 $496 uc

($95,150) $170 bt.

$25,025 $0 u_

$27r500 $170 _C

($13,C00) $155 UC

$13_25(] $00C

($111,100) $341 UL

($112_050) $1395'.

$31,50(] $139 bL

$34_20(] $139 bc

($78,8001 $124.0C
$16,00_ $124 UC

$20_80`8 $1240C

($184_4501 $263.bc

$51_00(] $263 bc

$51,00(] $2635C

($163,8001 $403.0¢.
$88,40(] $403.UI,

($4g,600) $124 uc

$20_40£ $00C

$9_60C $1240£

($11_2001 $124 0£

$11 _40_ $0 0£

($136_3501 $279 0C

($41,2001 $248 u_.

($87,5501 $527 0C
-14,341,07_ = $37,835 5C



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

January-10

15
12
27

15.50
418.50

A

A

g of A' s
Commission and Fees rate
Total Commission and Fees (Expenditures)

39,232.50
31,866.00
71,098.50

418.50
70,680.00

B

B

g of B's

Less: Fees (Expenditures)
Option Premium

Activi in Account

Debits

D 606,655.00

D 620,614.00

D 246, 673.00
D 294,986.00

D 215,962.00

D 541,732.00
D 266, 154.00

D 39,232.50

D 31,866.00

Credits

513,041.00

481,282.00

54.73
299,755.00

54,634.27
543, 151.00

233,203.00

293,148.00
116,400.00

143,958.00 c
278,907.00 c

403,976.00 c

167,049.50 c

g of D's 2,863,874.50 3,528,559.50 g of C's

3,528,559.50

664,685.00
(513,041.00)

27, 169.00
(3) 178,813.00

g of C's

g of D's

P8 L and Cash Activity per ADM statement
Reverse AD M accrued 12/09
ADM accrual in 1/10
P8 L and Cash Activity

34
34
68

15.50
1,054.00

E

E

/of E's

Commission and Fees rate
Total Fees (Receipts)

(4) 265, 100.00
(s) 1,054.00

266, 154.00

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P8 L per ADM statement

(s) (54.73) Interest from ADM

Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon

January-10

(2)

15 A
12 A

27 T of A's
15.50 Commission and Fees rate

418.50 Total Commission and Fees (Expenditures)

(2)

(1)

39,232.50 B
31,866.00 B
71,098.50 T of B's

418.50 Less: Fees (Expenditures)
70,680.00 Option Premium

D

D

D

D

D

}" of D's

Activity in Account
Debits Credits

606,655.00

620,614.00

246,673.00
294,986.00

215,962.00

541,732.00
266,154.00

513,041.00

481,282.00

54.73

299,755.00
54,634.27

543,151.00

233,203.00

293,148.00
116,400.00

143,958.00
278,907.00

39,232.50
403,976.00

31,866.00
167,049.50

2,863,874.50 3,528,559.50

3,528,559.50

(2,863,874.50)
664,685.00

(513,041.00)
27,169.00

(3) 178,813.00

C

C

c

c

Tof c's

T of C's
_" of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 12/09
ADM accrual in 1/10

P&L and Cash Activity

(5)

34
34
68

15.50
1,054.00

E

E

of E's

Commission and Fees rate

Total Fees (Receipts)

(4)
(5)

265,100.00

1,054.00
266,154.00

Proceeds from positions (Receipts)

Total Fees (Receipts)
Futures P&L per ADM statement

(6) (54.73) Interest from ADM
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NVMBBR: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODVCBD BY: RBC WEALTH MANAGBMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUBS
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE To RESOLVB WITH YOVR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

* * 4 *
DATE

1/04/0

1/05/0
1/06/0

1/07/0
1/08/0

1/08/0

1/11/0

1/12/0

1/13/0

1/14/0
1/15/0

1/19/0
1/20/0

1/21/0

1/25/0
1/26/0
1/26/0
1/26/0
1/26/0

1/27/0
1/27/0
1/27/0
1/27/0
1/27/0
1/27/0
1/27/0

* * 4 * * 4 Y O
LONG/BVY SHRT

34
25

9

34

8
8

17
8
9

26

VRACT I V I TYT
/SELL DESCRIPTION

WIRE TRANSFBR REC
WIRE TRANSFBR RECBIVBD
WTRF OUT
WIRE TRANSFER RBC
WIRE TRANSPER RECBIVED
WTRF OUT
12/09 INTEREST
CREDIT INTEREST
WIRB TRANSFER REC
WIRE TRANSFER RECEIVBD
WIRE TRANSPER RBC
WIRE TRANSPER RECEIVED
WIRE TRANSFER REC
WIRE TRANSFER RECEIVED
WIRE TRANSFER DISB
WIRE TRANSFER DISBURSED
WTRP OUT
WIRE TRANSFER RBCD
WIRE TRANSFER RBCEIVBD
WTRF OVT
WIRE TRANSFER REC
WIRE TRANSFER RBCEIVED
WIRE TRANSFBR REC
WIRE TRANSFER RECEIVED
WTRP OUT
PEB 10 NATVRAL GAS
PUT FEB 10 NATURAL GAS
PUT FEB 10 NATURAL GAS
WIRB TRANSFER REC
WIRE TRANSPER RECEIVED
CALL FEB 10 NATURAL GAS
CALL FEB 10 NATVRAL GAS
CALL FBB 10 NATURAL GAS
CALL FEB 10 NATURAL GAS
CALL FEB 10 NATURAL GAS
CALL FEB 10 NATURAL GAS
CALL PEB 10 NATURAL GAS

6000
7000

7350
9100
9450
9800

10000
11400
11500

C
C
C

C
C
C
C
C
C
C

CASH US
WIREREC US

CASH US
CR INT US

WIREREC US

WIREREC US

WIREREC VS

WIRESNT US

CASH US
WIREREC US

CASH US
WIRERBC US

WIRBRBC US

CASH US
PAS US

EXER/ASSN US
EXER/ASSN VS

WIRERBC US

EXPIRE US
EXPIRE US
EXPIRE US
EXPIRE US
EXPIRB VS
EXPIRE US
EXPIRE US

HIS MONTH**
EX PRICE/LBGND CC

WIREREC VS
DEBIT CREDIT

513,041.00

606, 655.00
481, 282. 00

620, 614.00
54.73

299, 755. 00

54, 634.27

543, 151.00

246, 673.00

294, 986.00
233, 203.00

215, 962. 00

541, 732.00
266, 154.00

293, 148.00

116,400. 00

.00

.00
143,958.00

.00.00

.00.00

.00

.00.00

* * 0 * * 'k 4 * * 4 * *

AOM INVESTOR SERVICES„INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPOHT ANY DIFFERENCES OH OBJECIIONS IMMEDIATELY. YOUR FAILURL TO IMMEDIATELY EXERCISE YOUR RIGHI TO HAVE DfFFERENCES OR OBJEClfONS

CORRECTED WILL BL DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,
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ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of 'Irade Building

141 W. Jackson Blvd. * Suite 16UOA

Chicago, Iltinios 60604-3190

MONTHL Y COMMODITY SIAiEMENT

STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * * Y O U R A C T I V I T Y T H I S M 0 N T H * * * * * * *

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

1/04/0 WIRE TRANSFER REC WIREREC US
WIRE TRANSFER RECEIVED

1/05/0 WTRF OUT CASH US 606,655.00

1/06/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

1/07/0 WTRF OUT CASH US 620,614.00

1/08/0 12/09 INTEREST CR INT US

CREDIT INTEREST

1/08/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

I/Ii/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

1/12/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

1/13/0 WIRE TRANSFER DISB WIRESNT US 246,673.00
WIRE TRANSFER DISBURSED

1/14/0 WTRF OUT CASH US 294,986.00

1/15/0 WIRE TRANSFER RECD WIREREC US

WIRE TRANSFER RECEIVED

1/19/0 WTRF OUT CASH US 215,962.00

1/20/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

1/21/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

1/25/0 WTRF OUT CASH US 541,732.00

1/26/0 34 34 FEB I0 NATURAL GAS C P&S US 266,154.00

1/26/0 25 PUT FEB I0 NATURAL GAS 6000 C EXER/ASSN US

1/26/0 9 PUT FEB I0 NATURAL GAS 7000 C EXER/ASSN US

1/26/0 WIRE TRANSFER REC WIREREC US
WIRE TRANSFER RECEIVED

1/27/0 8 CALL FEB I0 NATURAL GAS 7350 C EXPIRE US

1/27/0 8 CALL FEB i0 NATURAL GAS 9100 C EXPIRE US

1/27/0 17 CALL FEB i0 NATURAL GAS 9450 C EXPIRE US

1/27/0 8 CALL FEB I0 NATURAL GAS 9800 C EXPIRE US

1/27/0 9 CALL FEB I0 NATURAL GAS I0000 C EXPIRE US

1/27/0 8 CALL FEB I0 NATURAL GAS 11400 C EXPIRE US

1/27/0 26 CALL FEB I0 NATURAL GAS 11500 C EXPIRE US

• . . * . .

CREDIT

513,041.00

481,282.00

54.73

299,755.00

54,634.27

543,151.00

233,203.00

293,148.00

116,400.00

.00

.00

143,958.00

.00

.00

.00

.00

.00

.00

.00

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company,
PLEASE REPORI ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,

i_,_rAIN Fr)R TAX RECC}R::),_3 SUE{JECT ]O _ERMS a._C C:C}NDlllOUiSON REVER,SES[[)E CO['JEO5 fMBOLS ARE EXPL_dNEDON REVERSE SiDE
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STATEMENT DATB: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BYI RBC WBALTH MANAGEMBNT
(704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLZNA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IF YOU HAVB ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE To RBSOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICB AT
1/800/654-0461 or 312/242-7200.

LONG EX
14000 C
15000 C
15200 C
15500 C

DATE
1/27/0
1/27/0
1/27/0
1/27/0
1/27/0

1/28/0
1/28/0

1/29/0
1/29/0

15

12

*» *»»» *»» * * *
1/28/0 15

15*

1/29/0 12
12»

10/20/8

10/22/8

10/07/8

9/05/8
10/21/8

/BUY SHRT/SELL DESCRIPTION
26 CALL FEB 10 NATURAL GAS

8 CALL FEB 10 NATURAL GAS
17 CALL FEB 10 NATURAL GAS

9 CALL FEB 10 NATURAL GAS
WIRE TRANSFER RBC
WIRB TRANSFER RBCBIVED
CALL JAN 11 NYM NAT GAS B 9200 C
WIRE TRANSFBR REC
WIRE TRANSFER RECBIVED
CALL FBB 11 NYM NAT GAS E 9350 C

WIRE TRANSFER REC
WIRB TRANSFER RBCEIVED

P 0 S I T I 0 N S I N Y 0 U R
CALL JAN 11 NYM NAT GAS E 9200 C

OPTION MARKET VALUE
EXPIRE 12/28/10

AVERAGB LONG: .260
LAST TRADE DATE: 12/27/10

CALL FEB 11 NYM NAT GAS E 9350 C
OPTION MARKBT VALUE

EXPIRE 1/26/11
AVERAGE LONG: .264

LAST TRADE DATE: 1/26/11
18 PUT SBP 10 NATURAL GAS 5600 C
18» OPTION MARKET VALUB

31,500.00- SIM BXPIRE 8/26/10
AVERAGE SHORT: .300

LAST TRADE DATE: 8/26/10
17 PUT AUG 10 NATURAL GAS 6000 C
17* OPTION MARKET VALUE

103,700.00- SIM EXPIRE 7/27/10
AVERAGE SHORT: .300

LAST TRADE DATB: 7/27/10
18 PUT OCT 10 NATURAL GAS 6000 C
18» OPTION MARKET VALUE

83,700.00- SIM EXPIRB 9/27/10
AVERAGE SHORT: .200

LAST TRADB DATE: 9/27/10
7 PUT MAR 10 NATURAL GAS 6500 C

20 PUT MAR 10 NATURAL GAS 6500 C
27» OPTION MARKBT VALUE

369,630.00- SIM EXPIRB 2/23/10
AVERAGB SHORT: .417

LAST TRADB DATE: 2/23/10

PRICE/LBGND CC
EXPIRB US
EXPIRE US
BXPIRE US
EXPIRB US

WIREREC US

NET PREM US
WIREREC US

NET PREM US
WIRERBC US

DEBIT

39,232. 50

31,866.00

CREDIT
.00.00.00
.00

278, 907.00

403, 976.00

167,049.50

ACCOUNT*
.2600 US
.2436

.2640 US

.2592
31,104.00
31,104.00»

.300 US 147, 960.00

.822 147, 960.00»

.300 US 174, 250. 00
1.025 174, 250. 00»

.200 US 198,360.00
1.102 198,360.00*

.180 US 96,460. 00

.500 US 275, 600.00
1.378 372, 060. 00»

* *» * *»» * * * * *»» * *
36, 540. 00
36, 540. 00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT' ANY Dll-FERENCES OR OBJEC I IONS IMMEDIATELY. YOUR FAILURE TO IMMEDIAIELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAI 1 HIS S IATEMENT IS CORRECT AND RATIFIED.
OOOE! »XI'I» .I » ARE =X!" 'INE 0 ON Ii: "'I 'i.';I= . !OE
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ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

141 W. Jackson glwt. * Suite 16{)0A

Chicago, lllinios 6060t-3190

MON1 tILY COMMODITY SIAI EMENI

PAGE

STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

1/27/0 26 CALL FEB i0 NATURAL GAS 14000 C EXPIRE US .00

1/27/0 8 CALL FEB i0 NATURAL GAS 15000 C EXPIRE US .00

1/27/0 17 CALL FEB i0 NATURAL GAS 15200 C EXPIRE US .00

1/27/0 9 CALL FEB I0 NATURAL GAS 15500 C EXPIRE US .00

1/27/0 WIRE TRANSFER REC WIREREC US 278,907.00

WIRE TRANSFER RECEIVED

1/28/0 15 CALL JAN Ii NYM NAT GAS E 9200 C NET PREM US 39,232.50

1/28/0 WIRE TRANSFER REC WIREREC US 403,976.00

WIRE TRANSFER RECEIVED

1/29/0 12 CALL FEB II NYM NAT GAS E 9350 C NET PREM US 31,866.00

1/29/0 WIRE TRANSFER REC WIREREC US 167,049.50

WIRE TRANSFER RECEIVED

* * * * * * * * * * * * * * * * POSITIONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

1/28/0 15 CALL JAN ii NYM NAT GAS E 9200 C .2600 US 36,540.00
15" OPTION MARKET VALUE .2436 36,540.00"

EXPIRE 12/28/10

AVERAGE LONG: .260

LAST TRADE DATE: 12/27/10

1/29/0 12 CALL FEB ii NYM NAT GAS E 9350 C .2640 US 31,104.00

12" OPTION MARKET VALUE .2592 31,104.00"

EXPIRE 1/26/11

AVERAGE LONG: .264

LAST TRADE DATE: 1/26/11

18 PUT SEP I0 NATURAL GAS 5600 C .300 US 147,960.00

18" OPTION MARKET VALUE .822 147,960.00"

31,500.00- SIM EXPIRE 8/26/10

AVERAGE SHORT: .300

LAST TRADE DATE: 8/26/10

17 PUT AUG i0 NATURAL GAS 6000 C .300 US 174,250.00

17" OPTION MARKET VALUE 1. 025 174,250.00"

103,700.00- SIM EXPIRE 7/27/10

AVERAGE SHORT : .300

LAST TRADE DATE: 7/27/10

18 PUT OCT i0 NATURAL GAS 6000 C .200 US 198,360.00

18" OPTION MARKET VALUE 1.102 198,360.00"

83,700.00- SIM EXPIRE 9/27/10

AVERAGE SHORT : .200

LAST TRADE DATE: 9/27/10

7 PUT MAR i0 NATURAL GAS 6500 C .180 US 96,460.00

20 PUT MAR i0 NATURAL GAS 6500 C .500 US 275,600.00

27* OPTION MARKET VALUE 1.378 372,060.00"

369,630.00- SIM EXPIRE 2/23/10

AVERAGE SHORT: .417

LAST TRADE DATE: 2/23/10

lO/2O/8

10/22/8

lO/O7/8

91o518
1o/21/8

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJEC rlONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAl l HIS STATEMENT IS CORRECT AND RATIFIED,

RETA_NFO}._IAXRECORD$ SUr.?JECITO ERMS4_'E CCN " Df_SON_,EVE_E 5_DE[ COGEOSYMBOLSAREEXPLAINEDONRD:VERSES_DE
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STATEMENT DATB: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCBD BYF RBC.WEALTH MANAGEMBNT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

ZF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLB TO RBSOLVB WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
9/04/8
9/05/8

9/04/8
9/05/8

9/04/8
9/05/8

9/04/8
9/05/8

9/29/8

7/28/8

7/28/8

9/18/8

LONG/BUY SHRT/SELL DESCRIPTION
6 PUT MAY 10 NATURAL GAS 6500
6 PUT MAY 10 NATURAL GAS 6500

12» OPTION MARKET VALUE
159,480. 00- SIM EXPIRE 4/27/10

AVERAGE SHORT: .150
LAST TRADE DATE: 4/27/10

7 PUT JUN 10 NATURAL GAS 6500
6 PUT JUN 10 NATURAL GAS 6500

13* OPTION MARKET VALUE
163,540.00- SIM EXPIRE 5/25/10

AVERAGE SHORT: .150
LAST TRADE DATE: 5/25/10

5 PUT JUL 10 NATURAL GAS 6500
6 PUT JUL 10 NATURAL GAS 6500

11» OPTION MARKET VALUE
129,580.00- SIM EXPIRB 6/25/10

AVERAGE SHORT: .150
LAST TRADE DATE: 6/25/10

6 PUT AUG 10 NATURAL GAS 6500
5 PUT AUG 10 NATURAL GAS 6500

11» OPTION MARKET VALUE
122, 100.00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .150
LAST TRADE DATE: 7/27/10

17 PUT OCT 10 NATURAL GAS 6500
17» OPTION MARKET VALUE

164, 050.00- SIM EXPIRB 9/27/10
AVERAGE SHORT: .300

LAST TRADB DATE: 9/27/10
6 PUT MAY 10 NATURAL GAS 6800
6* OPTION MARKET VALUB

97, 740.00- SZM EXPIRE 4/27/10
AVERAGE SHORT: .340

LAST TRADE DATB: 4/27/10
7 PUT JUN 10 NATURAL GAS 6800
7» OPTION MARKET VALUE

109,060.00- SIM EXPIRE 5/25/10
AVERAGE SHORT: .340

LAST TRADE DATE: 5/25/10
6 PUT MAR 10 NATURAL GAS 7000
6» OPTION MARKBT VALUE

112,140.00- SZM BXPIRE 2/23/10
AVBRAGE SHORT: .330

LAST TRADE DATE: 2/23/10

EX PRICB/LEGND CC
C .150 US
C .150 US

1.424

DEBIT
85, 440. 00
85, 440. 00

170, 880.00*

C
C

.150 US 97, 650.00

.150 US 83, 700. 00
1.395 181,350.00*

.150

.150
1.383

US 69, 150.00
US 82, 980.00

152,130.00*

.150 US 83, 640. 00

.150 US 69, 700.00
1.394 153,340. 00*

.300 US 246, 670.00
1.451 246, 670.00*

.340 US 101,520. 00
1.692 101,520. 00»

.330
1.871

US 112,260. 00
112,260. 00*

.340 US 115,920.00
1.656 115,920.00*

CRBDIT

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPOR) ANY DIFFERENCES OH OBJEC I'IONS IMMEDIA1ELY YOUR I AILURE 10 IMMEDIA1ELY EXERCISE YOUR RIGHT (O HAVE. DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT )HAT THIS STATEMENT IS CORRECT AND RATIFIED.
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ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of [fade Building

14[ W. Jacks,an Blvd. * Suite 16()0A

qChicago, [llinios (_(,604.-,: 190

MON_ HLY COMMODITY S-[ATEMEN]
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE

910418
9/05/8

9/04/8
9/05/8

9/04/8
9/05/8

9/04/8
9/05/8

9/29/8

7/28/8

7/28/8

9/18/8

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

6 PUT MAY I0 NATURAL GAS 6500 C .150 US 85,440.00

6 PUT MAY i0 NATURAL GAS 6500 C .150 US 85,440.00

12" OPTION MARKET VALUE 1.424 170,880.00"

159,480.00- SIM EXPIRE 4/27/10

AVERAGE SHORT: .150

LAST TRADE DATE: 4/27/10

7 PUT JUN I0 NATURAL GAS 6500 C .150 US 97,650.00

6 PUT JUN I0 NATURAL GAS 6500 C .150 US 83,700.00

13" OPTION MARKET VALUE 1.395 181,350.00"

163,540.00- SIM EXPIRE 5/25/10

AVERAGE SHORT: .150

LAST TRADE DATE: 5/25/10

5 PUT JUL i0 NATURAL GAS 6500 C .150 US 69,150.00

6 PUT JUL i0 NATURAL GAS 6500 C .150 US 82,980.00

Ii* OPTION MARKET VALUE 1.383 152,130.00"

129,580.00- SIM EXPIRE 6/25/10

AVERAGE SHORT: .150

LAST TRADE DATE: 6/25/10

6 PUT AUG i0 NATURAL GAS 6500 C .150 US 83,640.00

5 PUT AUG i0 NATURAL GAS 6500 C .150 US 69,700.00

II* OPTION MARKET VALUE 1.394 153,340.00"

122,100.00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .150

LAST TRADE DATE: 7/27/10

17 PUT OCT I0 NATURAL GAS 6500 C .300 US 246,670.00

17" OPTION MARKET VALUE 1.451 246,670.00*

164,050.00- SIM EXPIRE 9/27/10

AVERAGE SHORT: .300

LAST TRADE DATE: 9/27/10

6 PUT MAY i0 NATURAL GAS 6800 C .340 US 101,520.00

6* OPTION MARKET VALUE 1.692 101,520.00"

97,740.00- SIM EXPIRE 4/27/10

AVERAGE SHORT: .340

LAST TRADE DATE: 4/27/10

7 PUT JUN i0 NATURAL GAS 6800 C .340 US 115,920.00

7* OPTION MARKET VALUE 1.656 115,920.00"

109,060.00- SIM EXPIRE 5/25/10

AVERAGE SHORT: .340

LAST TRADE DATE: 5/25/10

6 PUT MAR i0 NATURAL GAS 7000 C .330 US 112,260.00

6* OPTION MARKET VALUE 1.871 112,260.00"

112,140.00- SIM EXPIRE 2/23/10

AVERAGE SHORT: .330

LAST TRADE DATE: 2/23/10

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company,

PLEASE REPOR] ANY DIFFERENCES OR OBJEC[IONS IMMEDIATELY YOUR FAILURE ]O IMMEDIATELY EXERCISE YOUR RIGHT [O HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STAff EMENT tS CORRECTAND RATIFIED.
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER! 121 X121

INTRODUCBD BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLB To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
8/01/8
8/11/8
9/05/8

8/11/8

8/11/8

8/01/8
8/11/8

8/01/8
8/20/8

8/29/8

10/21/8

10/20/8

LONG/BUY SHRT/SELL DESCRIPTION EX
6 PUT APR 10 NATURAL GAS 7000 C
6 PUT APR 10 NATURAL GAS 7000 C

12 PUT APR 10 NATURAL GAS 7000 C
24~ OPTION MARKET VALUB

451, 200. 00- SIM EXPIRE 3/26/10
AVERAGE SHORT: .297

LAST TRADE DATB: 3/26/10
6 PUT MAY 10 NATURAL GAS 7000 C
6* OPTION MARKET VALUE

109,740. 00- SZM EXPIRE 4/27/10
AVERAGE SHORT: .300

LAST TRADE DATE: 4/27/10
6 PUT JUN 10 NATURAL GAS 7000 C
6* OPTION MARKET VALUB

105,480. 00- SIM EXPIRE 5/25/10
AVERAGB SHORT: .300

LAST TRADB DATE: 5/25/10
5 PUT JUL 10 NATURAL GAS 7000 C
6 PUT JUL 10 NATURAL GAS 7000 C

11* OPTION MARKBT VALUE
184, 580.00- SZM BXPZRB 6/25/10

AVERAGE SHORT: .302
LAST TRADE DATE: 6/25/10

6 PUT AUG 10 NATURAL GAS 7000 C
5 PUT AUG 10 NATURAL GAS 7000 C

11* OPTION MARKET VALUE
177,100.00- SIM EXPIRE 7/27/10

AVBRAGE SHORT: .311
LAST TRADE DATE: 7/27/10

12 PUT SEP 10 NATURAL GAS 7000 C
12* OPTION MARKET VALUB

189,000.00- SIM EXPIRE 8/26/10
AVERAGB SHORT: .400

LAST TRADB DATE: 8/26/10
20 CALL MAR 10 NATURAL GAS 8400 C
20+ OPTION MARKET VALUB

BXPIRE 2/23/10
AVERAGE LONG: 1.270

LAST TRADE DATE: 2/23/10
18 CALL SEP 10 NATURAL GAS 8500 C
18* OPTION MARKET VALUE

EXPIRE 8/26/10
AVERAGE LONG: .965

LAST TRADE DATB: 8/26/10

PRZCE/LEGND CC
.270 US
.320 US
.300 US

1.904

DEBIT
114,240. 00
114,240. 00
228, 480. 00
456, 960.00*

.300 US
1.877

112,620. 00
112,620. 00*

.300
1.836

110,160.00
110,160.00*

.270

.330
1.805

US
US

90, 250. 00
108,300.00
198,550.00~

.400
1.833

US 219,960.00
219,960.00*

1.270 US
.001

.965 US

.092

.280 US 108, 000.00

.350 US 90, 000.00
1.800 198,000.00*

CRBDIT

200. 00
200. 00*

16,560.00
16,560.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIAT LLY EXERCISE YOUR RIGHT TO HAVE. DIFFLHENCES OR OBJE(;TIONS

CORRFC I ED WILL BE DEEMED YOUR AGREEMENT THAT THIS STA'TEMENT IS CORRECT AND RATIFIED.
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

8/01/8 6 PUT APR i0 NATURAL GAS 7000

8/11/8 6 PUT APR i0 NATURAL GAS 7000

9/05/8 12 PUT APR i0 NATURAL GAS 7000
24* OPTION MARKET VALUE

451,200.00- SIM EXPIRE 3/26/10

AVERAGE SHORT: .297

LAST TRADE DATE: 3/26/10

8/11/8 6 PUT MAY I0 NATURAL GAS 7000

6* OPTION MARKET VALUE

109,740.00- SIM EXPIRE 4/27/10

AVERAGE SHORT: .300

LAST TRADE DATE: 4/27/10

8/11/8 6 PUT JUN i0 NATURAL GAS 7000

6* OPTION MARKET VALUE

105,480.00- SIM EXPIRE 5/25/10

AVERAGE SHORT: .300

LAST TRADE DATE: 5/25/10

8/01/8 5 PUT JUL I0 NATURAL GAS 7000

8/11/8 6 PUT JUL I0 NATURAL GAS 7000

ii* OPTION MARKET VALUE

184,580.00- SIM EXPIRE 6/25/10

AVERAGE SHORT: .302

LAST TRADE DATE: 6/25/10

8/01/8 6 PUT AUG i0 NATURAL GAS 7000

8/20/8 5 PUT AUG I0 NATURAL GAS 7000

ii* OPTION MARKET VALUE

177,100.00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .311

LAST TRADE DATE: 7/27/10

8/29/8 12 PUT SEP i0 NATURAL GAS 7000

12" OPTION MARKET VALUE

189,000.00- SIM EXPIRE 8/26/10

AVERAGE SHORT: .400

LAST TRADE DATE: 8/26/10

10/21/8 20 CALL MAR I0 NATURAL GAS 8400

20* OPTION MARKET VALUE

EXPIRE 2/23/10

AVERAGE LONG: 1.270

LAST TRADE DATE: 2/23/10

10/20/8 18 CALL SEP i0 NATURAL GAS 8500

18" OPTION MARKET VALUE

EXPIRE 8/26/10

AVERAGE LONG: .965

LAST TRADE DATE: 8/26/10

EX PRICE/LEGND CC DEBIT

C .270 US 114,240.00

C .320 US 114,240.00

C .300 US 228,480.00

1.904 456,960.00*

C .300 US 112,620.00

1.877 112,620.00"

C .300 US 110,160.00

1.836 110,160.00"

C .270 US 90,250.00

C .330 US 108,300.00

1.805 198,550.00"

C .280 US 108,000.00

C .350 US 90,000.00

1.800 198,000.00"

C .400 US 219,960.00

1.833 219,960.00"

CREDIT

C 1.270 US 200.00

.001 200.00*

C .965 US 16,560.00

.092 16,560.00"

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniets Midland Company,

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDfA'IELY EXERCISE YOUR RIGHT-TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BYT RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNASLB To RBSOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
9/05/8

11/04/9

10/22/8

9/29/8

12/01/9

7/28/8

8/20/8

9/04/8
9/05/8

LONG
12
12*

2
2*

17
17*

17
17*

28
28*

6
6*

5
5*

6
6

12*

/BUY SHRT/SELL DESCRIPTION EX
CALL APR 10 NATURAL GAS 8600 C

OPTION MARKBT VALUB
EXPIRB 3/26/10

AVERAGB LONG: .900
LAST TRADE DATE: 3/26/10

CALL NOV 10 NATURAL GAS 8850 C
OPTION MARKET VALUB

EXPIRE 10/26/10
AVERAGB LONG: .330

LAST TRADB DATE: 10/26/10
CALL AUG 10 NATURAL GAS 8900 C

OPTION MARKET VALUE
EXPIRE 7/27/10

AVERAGE LONG: .770
LAST TRADB DATE: 7/27/10

CALL OCT 10 NATURAL GAS 9000 C
OPTION MARKET VALUE

BXPIRE 9/27/10
AVERAGE LONG: 1.040

LAST TRADE DATE: 9/27/10
CALL DEC 10 NATURAL GAS 9000 C

OPTION MARKET VALUE
BXPIRE 11/23/10

AVERAGE LONG: .360
LAST TRADB DATE: 11/23/10

CALL MAY 10 NATURAL GAS 9100 C
OPTION MARKET VALUE

EXPIRE 4/27/10
AVERAGB LONG: 1.009

LAST TRADE DATB: 4/27/10
CALL AUG 10 NATURAL GAS 9100 C

OPTION MARKET VALUE
BXPIRE 7/27/10

AVBRAGE LONG: 1.070
LAST TRADE DATE: 7/27/10

CALL MAY 10 NATURAL GAS 9150 C
CALL MAY 10 NATURAL GAS 9150 C

OPTION MARKET VALUE
EXPIRE 4/27/10

AVBRAGB LONG: .660
LAST TRADB DATE: 4/27/10

PRICE/LEGND CC
.900 US
.002

.330 US

.158

.770 US

.040

1.040 US
.127

.360 US

.201

1.009 US
.004

1.070 US
.033

.660 US

.660 US

.004

DBBIT CREDIT
240. 00
240. 00~

3, 160.00
3, 160.00"

6, 800.00
6, 800.00*

21, 590.00
21, 590.00*

56 280 00
56, 280. 00*

240. 00
240. 00*

1,650.00
1,650.00*

240. 00
240. 00
480. 00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY Dlf-FERENCES OR OBJECIIQNS IMMEDIA1 ELY. YOUR FAILURF TO IMMEDIAIELY EXERCISF YOUR RIGHI rO HAVE DIFFERENCES OR OBJEC IfONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

9/05/8 12 CALL APR i0 NATURAL GAS 8600 C .900 US 240.00
12- OPTION MARKET VALUE .002 240.00*

EXPIRE 3/26/10

AVERAGE LONG: .900

LAST TRADE DATE: 3/26/10

11/04/9 2 CALL NOV I0 NATURAL GAS 8850 C .330 US 3,160.00

2* OPTION MARKET VALUE .158 3,160.00"

EXPIRE 10/26/10

AVERAGE LONG: .330

LAST TRADE DATE: 10/26/10

10/22/8 17 CALL AUG I0 NATURAL GAS 8900 C .770 US 6,800.00
17- OPTION MARKET VALUE .040 6,800.00*

EXPIRE 7/27/10

AVERAGE LONG: .770

LAST TRADE DATE: 7/27/10

9/29/8 17 CALL OCT 10 NATURAL GAS 9000 C 1.040 US 21,590.00

17" OPTION MARKET VALUE .127 21,590.00"

EXPIRE 9/27/10

AVERAGE LONG: 1.040

LAST TRADE DATE: 9/27/10

12/01/9 28 CALL DEC I0 NATURAL GAS 9000 C .360 US 56,280.00

28* OPTION MARKET VALUE .201 56,280.00*

EXPIRE 11/23/10

AVERAGE LONG: .360

LAST TRADE DATE: 11/23/10

7/28/8 6 CALL MAY i0 NATURAL GAS 9100 C 1.009 US 240.00

6* OPTION MARKET VALUE .004 240.00*

EXPIRE 4/27/10

AVERAGE LONG: 1.009

LAST TRADE DATE: 4/27/10

8/20/8 5 CALL AUG I0 NATURAL GAS 9100 C 1.070 US 1,650.00

5* OPTION MARKET VALUE .033 1,650.00"

EXPIRE 7/27/10

AVERAGE LONG: 1.070

LAST TRADE DATE: 7/27/10

9/04/8 6 CALL MAY I0 NATURAL GAS 9150 C .660 US 240.00

9/05/8 6 CALL MAY I0 NATURAL GAS 9150 C .660 US 240.00

12" OPTION MARKET VALUE .004 480.00*

EXPIRE 4/27/10

AVERAGE LONG: .660

LAST TRADE DATE: 4/27/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company,

PLEASE REPORT ANY DIFFERENCES OR OBJECIIIIIONS IMMEDIA1 ELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT rO HAVE DIFFERENCES OR OBJEC lIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
10/14/8

7/28/8

8/29/8

8/11/8

10/14/8

8/11/8
9/05/8

10/14/8

10/30/8

LONG
19
19»

7
7*

12
12»

6
6»

20
20*

6
6

12*

16
16»

18
18*

/BUY SHRT/SELL DESCRIPTION EX
CALL MAY 10 NATURAL GAS 9250 C

OPTION MARKET VALUE
EXPIRE 4/27/10

AVERAGE LONG: .530
LAST TRADE DATE: 4/27/10

CALL JUN 10 NATURAL GAS 9250 C
OPTION MARKET VALUE

EXPIRE 5/25/10
AVERAGE LONG: 1.009

LAST TRADE DATE: 5/25/10
CALL SEP 10 NATURAL GAS 9300 C

OPTION MARKET VALUE
EXPIRE 8/26/10

AVERAGE LONG: 1.115
LAST TRADE DATE: 8/26/10

CALL MAY 10 NATURAL GAS 9350 C
OPTION MARKET VALUE

EXPIRE 4/27/10
AVERAGE LONG: .820

LAST TRADE DATE: 4/27/10
CALL JUN 10 NATURAL GAS 9350 C

OPTION MARKET VALUE
EXPIRE 5/25/10

AVERAGE LONG: .530
LAST TRADE DATE: 5/25/10

CALL JUN 10 NATURAL GAS 9400 C
CALL JUN 10 NATURAL GAS 9400 C

OPTION MARKET VALUE
EXPIRE 5/25/10

AVERAGE LONG: .742
LAST TRADE DATE: 5/25/10

CALL JUL 10 NATURAL GAS 9400 C
OPTION MARKET VALUE

EXPIRE 6/25/10
AVERAGE LONG: .565

LAST TRADE DATE: 6/25/10
CALL APR 10 NATURAL GAS 9500 C

OPTION MARKET VALUE
EXPIRE 3/26/10

AVERAGE Z,ONG: .520
LAST TRADE DATE: 3/26/10

PRICE/LEGND CC
.530 US
.003

1.009 US
.008

1.115 US
.053

.820 US

.003

.530 US

.007

.825 US

.660 US

.007

.565 US

.011

.520 US

.001

DEBIT CREDIT
570.00
570.00*

560.00
560.00»

6, 360.00
6, 360.00»

180.00
180.00*

1,400. 00
1,400. 00*

420. 00
420. 00
840. 00*

1,760.00
1,760.00»

180.00
180.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPOHI ANY DIFI-EHENCES OH OBJLCTIONS IMMEDIATELY. YOUR FAILUHE TO IMMEDIAIELY EXERCISE YOUR RIGHI TO HAVE DIFFERENCES OH OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,
(!O( EO, IXIXX S hRF f. XI I „I»EOOR Rl VERSE I",IIF
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 x121

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

10/14/8 19 CALL MAY i0 NATURAL GAS 9250
19" OPTION MARKET VALUE

EXPIRE 4/27/10

AVERAGE LONG: .530

LAST TRADE DATE: 4/27/10

7/28/8 7 CALL JUN I0 NATURAL GAS 9250

7* OPTION MARKET VALUE

EXPIRE 5/25/10

AVERAGE LONG: 1.009

LAST TRADE DATE: 5/25/10

8/29/8 12 CALL SEP i0 NATURAL GAS 9300

12" OPTION MARKET VALUE

EXPIRE 8/26/10

AVERAGE LONG: 1.115

LAST TRADE DATE: 8/26/10

8/11/8 6 CALL MAY i0 NATURAL GAS 9350

6* OPTIONMARKET VALUE

EXPIRE 4/27/10

AVERAGE LONG: .820

LAST TRADE DATE: 4/27/10

10/14/8 20 CALL JUN I0 NATURAL GAS 9350

20* OPTION MARKET VALUE

EXPIRE 5/25/10

AVERAGE LONG: .530

LAST TRADE DATE: 5/25/10

8/11/8 6 CALL JUN i0 NATURAL GAS 9400

9/05/8 6 CALL JUN i0 NATURAL GAS 9400

12" OPTION MARKET VALUE

EXPIRE 5/25/10

AVERAGE LONG: .742

LAST TRADE DATE: 5/25/10

10/14/8 16 CALL JUL I0 NATURAL GAS 9400

16" OPTION PL_RKET VALUE

EXPIRE 6/25/10

AVERAGE LONG: .565

LAST TRADE DATE: 6/25/10

10/30/8 18 CALL APR I0 NATURAL GAS 9500

18" OPTION MARKET VALUE

EXPIRE 3/26/10

AVERAGE LONG: .520

LAST TRADE DATE: 3/26/10

EX PRICE/LEGND CC DEBIT CREDIT

C .530 US 570.00

.003 570.00*

C 1.009 US 560.00

.008 560.00*

C 1.115 US 6,360.00

.053 6,360.00*

C .820 US 180.00

.003 180.00"

C .530 US 1,400.00

.007 1,400.00"

C .825 US 420.00

C .660 US 420.00

.007 840.00*

C .565 US 1,760.00

.011 1,760.00"

C .520 US 180.00

.001 180.00"

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company,

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIAIELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THiS STATEMENT IS CORRECT AND RATIFIED,
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
9/04/8

9/04/8
9/05/8

8/11/8

8/11/8

8/01/8

8/01/8

9/05/8

10/30/8

LONG/BUY
7
7*

5
6

11*

6
6*

6
6*

5
5*

6
6*

5
5*

20
20*

SHRT/SELL DESCRIPTION EX
CALL JUN 10 NATURAL GAS 9500 C

OPTION MARKET VALUE
EXPIRE 5/25/10

AVERAGE LONG: .660
LAST TRADE DATE: 5/25/10

CALL JUL 10 NATURAL GAS 9500 C
CALL JUL 10 NATURAL GAS 9500 C

OPTION MARKET VALUE
EXPIRE 6/25/10

AVERAGE LONG: .657
LAST TRADE DATE: 6/25/10

CALL APR 10 NATURAL GAS 9550 C
OPTION MARKET VALUE

EXPIRE 3/26/10
AVERAGE LONG: .845

LAST TRADE DATE: 3/26/10
CALL JUL 10 NATURAL GAS 9650 C

OPTION MARKET VALUE
EXPIRE 6/25/10

AVERAGE LONG: .855
LAST TRADE DATE: 6/25/10

CALL JUL 10 NATURAL GAS 9800 C
OPTION MARKET VALUE

EXPIRE 6/25/10
AVERAGE LONG: .990

LAST TRADE DATE: 6/25/10
CALL AUG 10 NATURAL GAS 9900 C

OPTION MARKET VALUE
EXPIRE 7/27/10

AVERAGE LONG: 1.081
LAST TRADE DATE: 7/27/10

CALL AUG 10 NATURAL GAS 9950 C
OPTION MARKET VALUE

EXPIRE 7/27/10
AVERAGE LONG: .650

LAST TRADE DATE: 7/27/10
CALL JUN 10 NATURAL GAS 10000 C

OPTION MARKET VALUE
EXPIRE 5/25/10

AVERAGE LONG: .470
LAST TRADE DATE: 5/25/10

PRICE/LEGND CC
.660 US
.007

.660 US

.655 US

.010

.845 US

.001

.855 US

.009

.990 US

.008

1.081 US
.017

.650 US

.016

.470 US

.005

DEBIT CREDIT
490.00
490.00»

500. 00
600.00

1,100.00*

60.00
60.00*

540. 00
540. 00*

400. 00
400. 00»

1,020. 00
1,020. 00»

800.00
800.00*

1,000.00
1,000.00»

ADWI INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLI=ASE HLPORI ANY DIFI-EHENCES OH OBJECTIONS IMMEDIAI ELY. YOUR FAILURE IO IMMEDIAIELY EXERCISE YOUR RIGHT TO HAVE DIFFEHENCES OH OBJECTIONS

CORREC I ED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORFIECT AND RATIFIED.
G ('EG . !XEGIE ARE: FXRL»IXF(ii)R R: Vl i. I RIG!.!If I" 'N f G ' I»X (I( Crllii'I' Er)BJFGI 1 ' ILfl»I" \,'.G CC!IG(111» E GX r;f X(.REE «, GE

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

141 W. Jackson Blvd,* Sttite 16{_0A

Chicago, Illi_ios 60604-3190

PAGE

STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

9/04/8 7 CALL JUN i0 NATURAL GAS 9500

7* OPTION MARKET VALUE

EXPIRE 5/25/10

AVERAGE LONG: .660

LAST TRADE DATE: 5/25/10

9/04/8 5 CALL JUL I0 NATURAL GAS 9500

9/05/8 6 CALL JUL I0 NATURAL GAS 9500

ii* OPTION MARKET VALUE

EXPIRE 6/25/10

AVERAGE LONG: .657

LAST TRADE DATE: 6/25/10

8/11/8 6 CALL APR i0 NATURAL GAS 9550

6* OPTION MARKET VALUE

EXPIRE 3/26/10

AVERAGE LONG: .845

LAST TRADE DATE: 3/26/10

8/11/8 6 CALL JUL I0 NATURAL GAS 9650

6* OPTION MARKET VALUE

EXPIRE 6/25/10

AVERAGE LONG: .855

LAST TRADE DATE: 6/25/10

8/01/8 5 CALL JUL i0 NATURAL GAS 9800

5* OPTION MARKET VALUE

EXPIRE 6/25/10

AVERAGE LONG: .990

LAST TRADE DATE: 6/25/10

8/01/8 6 CALL AUG i0 NATURAL GAS 9900

6* OPTION MARKET VALUE

EXPIRE 7/27/10

AVERAGE LONG: 1.081

LAST TRADE DATE: 7/27/10

9/05/8 5 CALL AUG I0 NATURAL GAS 9950

5* OPTION MARKET VALUE

EXPIRE 7/27/10

AVERAGE LONG: .650

LAST TRADE DATE: 7/27/10

10/30/8 20 CALL JUN i0 NATURAL GAS i0000

20* OPTION MARKET VALUE

EXPIRE 5/25/10

AVERAGE LONG: .470

LAST TRADE DATE: 5/25/10

EX PRICE/LEGND CC DEBIT CREDIT

C .660 US 490.00

.007 490.00*

C .660 US 500.00

C .655 US 600.00

.010 I,i00.00"

C .845 US 60.00

.001 60.00*

C .855 US 540.00

.009 540.00*

C .990 US 400.00

.008 400.00*

C 1.081 US 1,020.00

.017 1,020.00"

C .650 US 800.00

.016 800.00*

C .470 US 1,000.00

.005 1,000.00"

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company,

PLEASE REPORI ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILLIRE |-O IMMEDIA[ELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YQUR AGREEMENT THAT ]'HIS STATEMENT IS CORRECT AND RATIFIED,

,q[!r,\_N F:O_.!lAX RE(:OHDS _qUBJEC_]O _ERMS A,gE)CONDI1IOt_SON REVERSES_(:)E CODED S_MBO[SaRE EXPLAINED ON REVERSESIDE
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGBMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE TO RESOLVB WITH YOUR BROKER,
PLEASB CONTACT ADMIS CUSTOMBR SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
9/04/8

10/07/8

8/01/8

10/30/8

9/18/8

9/05/8

10/14/8

10/14/8

LONG
6
6*

18
18*

6
6*

18
18+

6
6*

7
74

13
13*

19
19*

/BUY SHRT/SELL DESCRIPTION EX
CALL AUG 10 NATURAL GAS 10000 C

OPTION MARKET VALUB
BXPIRE 7/27/10

AVERAGE LONG: .660
LAST TRADE DATB: 7/27/10

CALL OCT 10 NATURAL GAS 10000 C
OPTION MARKET VALUE

EXPIRE 9/27/10
AVERAGE LONG: .700

LAST TRADE DATE: 9/27/10
CALL APR 10 NATURAL GAS 10250 C

OPTION MARKET VALUE
EXPIRE 3/26/10

AVERAGB LONG: .847
LAST TRADE DATE: 3/26/10

CALL MAY 10 NATURAL GAS 10250 C
OPTION MARKET VALUE

BXPIRE 4/27/10
AVERAGE LONG: .410

LAST TRADE DATE: 4/27/10
CALL MAR 10 NATURAL GAS 10350 C

OPTION MARKBT VALUE
EXPIRE 2/23/10

AVERAGE LONG: 1.080
LAST TRADE DATE: 2/23/10

CALL MAR 10 NATURAL GAS 10500 C
OPTION MARKET VALUE

BXPIRB 2/23/10
AVERAGB LONG: 1.040

LAST TRADE DATE: 2/23/10
CALL MAR 10 NATURAL GAS 10600 C

OPTION MARKET VALUE
BXPIRE 2/23/10

AVERAGE LONG: .755
LAST TRADE DATE: 2/23/10

CALL APR 10 NATURAL GAS 10850 C
OPTION MARKBT VALUE

EXPIRE 3/26/10
AVERAGE LONG: .300

LAST TRADE DATE: 3/26/10

.700 US

.076

.847 US.001

.410 US

.002

1.080 US
.001

1.040 US
.001

.755

.001
US

.300 US

.001

PRICB/LBGND CC.660 US
.016

DEBIT CREDIT
960.00
960.00*

13,680.00
13,680.00*

60.00
60.00*

360.00
360.00*

60.00
60.00*

70.00
70.00*

130.00
130.00"

190.00
190.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPOHI' ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY YOUH FAILURL 10 IMMEDIAI kLY LXERCISE YOUR HlcHr fo HAVE Dll-FERENCES OH OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORREC I AND RATIFIED.
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ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of 'l_:ade Building

141 W, Jackson Bird, * Suite 1600A

Chicago, lllhlios 606{14-3190

MONTHLY COMMODITY SIAl EMENF

PAGE

STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

9/04/8 6 CALL AUG i0 NATURAL GAS I0000

6* OPTION MARKET VALUE

EXPIRE 7/27/10

AVERAGE LONG: .660

LAST TRADE DATE: 7/27/10

10/07/8 18 CALL OCT I0 NATURAL GAS i0000

18" OPTION MARKET VALUE

EXPIRE 9/27/10

AVERAGE LONG: .700

LAST TRADE DATE: 9/27/10

8/01/8 6 CALL APR I0 NATURAL GAS 10250

6* OPTION MARKET VALUE

EXPIRE 3/26/10

AVERAGE LONG: .847

LAST TRADE DATE: 3/26/10

10/30/8 18 CALL MAY i0 NATURAL GAS 10250
18- OPTION MARKET VALUE

EXPIRE 4/27/10

AVERAGE LONG: .410

LAST TRADE DATE: 4/27/10

9/18/8 6 CALL MAR I0 NATURAL GAS 10350

6* OPTION MARKET VALUE

EXPIRE 2/23/10

AVERAGE LONG: 1.080

LAST TRADE DATE: 2/23/10

9/05/8 7 CALL MAR I0 NATURAL GAS 10500

7* OPTION MARKET VALUE

EXPIRE 2/23/10

AVERAGE LONG: 1.040

LAST TRADE DATE: 2/23/10

10/14/8 13 CALL MAR i0 NATURAL GAS 10600

13" OPTION MARKET VALUE

EXPIRE 2/23/10

AVERAGE LONG: .755

LAST TRADE DATE: 2/23/10

10/14/8 19 CALL APR I0 NATURAL GAS 10850

19" OPTION MARKET VALUE

EXPIRE 3/26/10

AVERAGE LONG: .300

LAST TRADE DATE: 3/26/10

EX PRICE/LEGND CC DEBIT CREDIT

C .660 US 960.00

.016 960.00*

C .700 US 13,680.00

.076 13,680.00"

C .847 US 60.00

.001 60.00*

C .410 US 360.00

.002 360.00*

C 1.080 US 60.00

.001 60.00*

C 1.040 US 70.00

.001 70.00*

C .755 US 130.00

.001 130.00"

C .300 US 190.00

.001 190.00"

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company,

PLEASE REPORI ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY YOUR FAILURE IO IMMEDIATELY EXERCISE YOUR RIGHIF IO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT tS CORREC rAND RATIFIED,

REFAINFOR _A× RECORDS SU(_,JEC1 TO_ERMS ANDC;ONDI_IOt_SON _3,EVERSES!DEI C:OOE[)SYMBOL_ARE EXPLAINEDON REVE_S[I SiDE
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH'MANAGEMENT
(704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
RBGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
10/20/8

10/30/8

10/30/8

11/03/8

9/05/8

10/14/8
10/30/8

10/14/8

10/14/8
10/30/8

LONG
26
26*

20
20*

30
30*

11
11*

/BVY SHRT/SELL DESCRIPTION EX
CALL OCT 10 NATURAL GAS 11500 C

OPTION MARKET VALUE
EXPIRE 9/27/10

AVERAGE LONG: .510
LAST TRADE DATE: 9/27/10

CALL MAR 10 NATURAL GAS 11700 C
OPTION MARKET VALUE

EXPIRE 2/23/10
AVERAGE LONG: .575

LAST TRADE DATB: 2/23/10
18 CALL APR 10 NATURAL GAS 12000 C
18* OPTION MARKBT VALUE

BXPIRE 3/26/10
AVERAGE SHORT: .230

LAST TRADE DATE: 3/26/10
CALL NOV 10 NATURAL GAS 12250 C

OPTION MARKET VALUE
EXPIRE 10/26/10

AVERAGE LONG: .480
LAST TRADE DATE: 10/26/10

CALL SBP 10 NATURAL GAS 12800 C
OPTION MARKET VALUE

EXPIRB 8/26/10
AVERAGB LONG: .340

LAST TRADE DATE: 8/26/10
20 CALL JUN 10 NATURAL GAS 13000 C
20 CALL JVN 10 NATURAL GAS 13000 C
40* OPTION MARKET VALUE

EXPIRE 5/25/10
AVERAGE SHORT: .130

LAST TRADE DATE: 5/25/10
16 CALL JUL 10 NATURAL GAS 13000 C
16» OPTION MARKET VALUE

EXPIRE 6/25/10
AVBRAGE SHORT: .100

LAST TRADE DATE: 6/25/10
19 CALL MAY 10 NATURAL GAS 13250 C
18 CALL MAY 10 NATURAL GAS 13250 C
37» OPTION MARKBT VALUE

EXPIRE 4/27/10
AVERAGE SHORT: .109

LAST TRADE DATE: 4/27/10

PRICE/LEGND CC
.510 US
.036

.575 VS

.001

.230 US

.001

.480 US

.026

.340 US

.004

.080 VS

.180 US

.001

.100 US

.001

.080 US

.140 US

.001

DEBIT

180.00
180.00»

200. 00
200. 00
400. 00*

160.00
160.00»

190.00
180.00
370.00»

CREDIT
9, 360.00
9, 360.00*

200. 00
200. 00*

7, 800.00
7, 800.00*

440. 00
440. 00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE HEPOR1 ANY DIFFERENCES OR OBJECTIONS IMMEDIAIELY. YOUR FAILURI= 'IO IMMEDIAIELY EXERCISE YOUR RIGHT 10 HAVE DII-f-ERENOES OH OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT r HIS STATEMENT IS CORRECT AND RATIFIED.
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ADM

ADM INVESTOR SERVICES, INC.

(hicago Board of Irade Building

141 W. Jackson glxd. * Suite 16{)OA

Chicago, lll in ios 60604-3190

MONItiLY COMMODITY STATEMENT
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/20/8 26 CALL OCT i0 NATURAL GAS 11500 C .510 US 9,360.00

26* OPTION MARKET VALUE .036 9,360.00*

EXPIRE 9/27/10

AVERAGE LONG: .510

LAST TRADE DATE: 9/27/10

10/30/8 20 CALL MAR i0 NATURAL GAS 11700 C .575 US 200.00

20* OPTION MARKET VALUE .001 200.00*

EXPIRE 2/23/10

AVERAGE LONG: .575

LAST TRADE DATE: 2/23/10

10/30/8 18 CALL APR I0 NATURAL GAS 12000 C .230 US 180.00

18" OPTION MARKET VALUE .001 180.00"

EXPIRE 3/26/10

AVERAGE SHORT: .230

LAST TRADE DATE: 3/26/10

11/03/8 30 CALL NOV i0 NATURAL GAS 12250 C .480 US 7,800.00

30* OPTION MARKET VALUE .026 7,800.00*

EXPIRE 10/26/10

AVERAGE LONG: .480

LAST TRADE DATE: 10/26/10

9/05/8 II CALL SEP I0 NATURAL GAS 12800 C .340 US 440.00

II* OPTION MARKET VALUE .004 440.00*

EXPIRE 8/26/10

AVERAGE LONG: .340

LAST TRADE DATE: 8/26/10

10/14/8 20 CALL JUN I0 NATURAL GAS 13000 C .080 US 200.00

10/30/8 20 CALL JUN i0 NATURAL GAS 13000 C .180 US 200.00

40* OPTION MARKET VALUE .001 400.00*

EXPIRE 5/25/10

AVERAGE SHORT: .130

LAST TRADE DATE: 5/25/10

10/14/8 16 CALL JUL I0 NATURAL GAS 13000 C .i00 US 160.00

16" OPTION MARKET VALUE .001 160.00"

EXPIRE 6/25/10

AVERAGE SHORT: .I00

LAST TRADE DATE: 6/25/10

10/14/8 19 CALL MAY I0 NATURAL GAS 13250 C .080 US 190.00

10/30/8 18 CALL MAY i0 NATURAL GAS 13250 C .140 US 180.00

37* OPTION MARKET VALUE .001 370.00*

EXPIRE 4/27/10

AVERAGE SHORT: .109

LAST TRADE DATE: 4/27/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company,
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE ]O IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT [HIS STATEMENT IS CORRECT AND RATIFIED,
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STATBMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCBD BY: RSC.WBALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE TO RBSOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE
10/20/8

10/14/8
10/21/8

9/05/8

10/22/8

8/20/8

10/30/8

8/01/8

8/01/8

LONG/BUY SHRT/SBLL DESCRIPTION EX
18 CALL SEP 10 NATURAL GAS 13950 C
18* OPTION MARKET VALUE

EXPIRE 8/26/10
AVERAGB SHORT: .200

LAST TRADE DATE: 8/26/10
13 CALL MAR 10 NATURAL GAS 14000 C
20 CALL MAR 10 NATURAL GAS 14000 C
33 '» OPTION MARKBT VALUE

EXPIRE 2/23/10
AVERAGE SHORT: .292

LAST TRADE DATE: 2/23/10
12 CALL APR 10 NATURAL GAS 14000 C
12* OPTION MARKET VALUE

EXPIRB 3/26/10
AVERAGE SHORT: .100

LAST TRADE DATE: 3/26/10
17 CALL AUG 10 NATURAL GAS 14000 C
17» OPTION MARKET VALUE

BXPIRE 7/27/10
AVBRAGE SHORT: .170

LAST TRADE DATE: 7/27/10
5 CALL AUG 10 NATURAL GAS 14800 C
5» OPTION MARKET VALUE

EXPIRB 7/27/10
AVERAGB SHORT: .200

LAST TRADE DATE: 7/27/10
20 CALL MAR 10 NATURAL GAS 15000 C
20* OPTION MARKET VALUE

EXPIRE 2/23/10
AVERAGB SHORT: .280

LAST TRADE DATE: 2/23/10
6 CALL APR 10 NATURAL GAS 15000 C
6* OPTION MARKET VALUE

EXPIRE 3/26/10
AVERAGE SHORT: .210

LAST TRADE DATE: 3/26/10
5 CALL JUL 10 NATURAL GAS 15000 C
5» OPTION MARKET VALUE

EXPIRE 6/25/10
AVBRAGE SHORT: .200

LAST TRADE DATE: 6/25/10

PRICB/LEGND CC
.200 US
.002

.280 US

.300 US

.001

.100 US

.001

.170 US

.001

.200 US.001

.280 US

.001

.210 US

.001

.200 US.001

DEBIT
360.00
360.00»

130.00
200. 00
330.00*

120.00
120.00*

170.00
170.00»

50.00
50.00*

200. 00
200. 00*

60.00
60.00»

50.00
50.00*

CREDIT

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJEC I IONS IMMEDIATFLY YOUR FAILURE TO IMMEDIAIELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.
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ADM

ADM INVESTOR SERVICES, INC.

( hicago Board of Trade Bu:itding

141 W. Jackson Blvd. ,, Suite 1600A

C'hicago, ]11in:los 60004-3190

MONTHLY COMMODITY STAT EVENT
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/20/8 18 CALL SEP i0 NATURAL GAS 13950 C .200 US 360.00
18" OPTION MARKET VALUE .002 360.00*

EXPIRE 8/26/10

AVERAGE SHORT: .200

LAST TRADE DATE: 8/26/10

10/14/8 13 CALL MAR I0 NATURAL GAS 14000 C .280 US 130.00

10/21/8 20 CALL MAR I0 NATURAL GAS 14000 C .300 US 200.00

33* OPTION MARKET VALUE .001 330.00*

EXPIRE 2/23/10

AVERAGE SHORT: .292

LAST TRADE DATE: 2/23/10

9/05/8 12 CALL APE i0 NATURAL GAS 14000 C .I00 US 120.00

12" OPTION MARKET VALUE .001 120.00"

EXPIRE 3/26/10

AVERAGE SHORT: .i00

LAST TRADE DATE: 3/26/10

10/22/8 17 CALL AUG I0 NATURAL GAS 14000 C .170 US 170.00
17" OPTION MARKET VALUE .001 170.00"

EXPIRE 7/27/10

AVERAGE SHORT: .170

LAST TRADE DATE: 7/27/10

8/20/8 5 CALL AUG i0 NATURAL GAS 14800 C .200 US 50.00
5* OPTION MARKET VALUE .001 50.00*

EXPIRE 7/27/10

AVERAGE SHORT: .200

LAST TRADE DATE: 7/27/10

10/30/8 20 CALL MAR i0 NATURAL GAS 15000 C .280 US 200.00

20* OPTION MARKET VALUE .001 200.00*

EXPIRE 2/23/10

AVERAGE SHORT: .280

LAST TRADE DATE: 2/23/10

8/01/8 6 CALL APE I0 NATURAL GAS 15000 C .210 US 60.00

6* OPTION MARKET VALUE .001 60.00*

EXPIRE 3/26/10

AVERAGE SHORT: .210

LAST TRADE DATE: 3/26/10

8/01/8 5 CALL JUL 10 NATURAL GAS 15000 C .200 US 50.00

5* OPTION MARKET VALUE .001 50.00*

EXPIRE 6/25/10

AVERAGE SHORT: .200

LAST TRADE DATE: 6/25/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company,
PLEASE REPORT ANY DIFFERENCES OR OBJEC rIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT tS CORRECTAND RATIFIED,
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STATEMENT DATE: JAN 29, 2010

ACCOVNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODVCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOVNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSVES
REGARDING YOVR STATEMENT THAT YOU
ARE UNABLE TO RESOLVB WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICB AT
1/800/654-0461 or 312/242-7200.

DATE
8/01/8

9/29/8
10/20/8

9/05/8
9/18/8

7/28/8

7/28/8

8/29/8

11/03/8

LONG/B UY SHRT/SELL DESCRIPTION EX
6 CALL AUG 10 NATURAL GAS 15000 C
6» OPTION MARKBT VALUB

EXPIRB 7/27/10
AVERAGB SHORT: .250

LAST TRADE DATE: 7/27/10
17 CALL OCT 10 NATURAL GAS 15000 C
26 CALL OCT 10 NATURAL GAS 15000 C
43* OPTION MARKBT VALUB

EXPIRB 9/27/10
AVERAGE SHORT: .211

LAST TRADE DATE: 9/27/10
7 CALL MAR 10 NATURAL GAS 15500 C
6 CALL MAR 10 NATURAL GAS 15500 C

13* OPTION MARKET VALVE
EXPIRB 2/23/10

AVERAGE SHORT: .351
LAST TRADE DATE: 2/23/10

6 CALL MAY 10 NATURAL GAS 16000 C
6* OPTION MARKET VALUB

EXPIRB 4/27/10
AVERAGB SHORT: .140

LAST TRADE DATE: 4/27/10
7 CALL JVN 10 NATURAL GAS 16000 C
7* OPTION MARKET VALUE

EXPIRE 5/25/10
AVBRAGE SHORT: .140

LAST TRADE DATE: 5/25/10
12 CALL SEP 10 NATURAL GAS 16000 C
12» OPTION MARKET VALUE

EXPIRE 8/26/10
AVERAGE SHORT: .200

LAST TRADB DATE: 8/26/10
30 CALL NOV 10 NATURAL GAS 16000 C
30» OPTION MARKET VALVB

BXPIRE 10/26/10
AVERAGB SHORT: .170

LAST TRADE DATE: 10/26/10

PRICE/LEGND CC
.250 US
.001

DEBIT
60.00
60.00*

.230 US 1,190.00

.200 VS 1,820.00

.007 3, 010.00*

.310 VS

.400 VS.001

70.00
60.00

130.00»

.140 US.001
60.00
60.00»

.140 US

.001
70.00
70.00»

.200 US

.001
120.00
120.00»

.170 US 1,500.00

.005 1,500.00*

CREDIT

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE HEPOHf ANY Dff-FEHENCES OH OBJECTIONS IMMEDIAIELY YOUR FAILURF '10 IMMEDIATFLY EXERCISE YOUR RIGHI fO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL SE DEEMED YOUR AGREEMENT THAI THIS STATEMENT IS CORRECTAND RATIFIED.
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/01/8 6 CALL AUG I0 NATURAL GAS 15000 C .250 US 60.00
6* OPTION MARKET VALUE .001 60.00*

EXPIRE 7/27/10

AVERAGE SHORT: .250

LAST TRADE DATE: 7/27/10

9/29/8 17 CALL OCT i0 NATURAL GAS 15000 C .230 US 1,190.00

10/20/8 26 CALL OCT i0 NATURAL GAS 15000 C .200 US 1,820.00

43* OPTION MARKET VALUE .007 3,010.00"

EXPIRE 9/27/10

AVERAGE SHORT: .211

LAST TRADE DATE: 9/27/10

9/05/8 7 CALL MAR i0 NATURAL GAS 15500 C .310 US 70.00

9/18/8 6 CALL MAR i0 NATURAL GAS 15500 C .400 US 60.00

13" OPTION MARKET VALUE .001 130.00"

EXPIRE 2/23/10

AVERAGE SHORT: .351

LAST TRADE DATE: 2/23/10

7/28/8 6 CALL MAY I0 NATURAL GAS 16000 C .140 US 60.00
6* OPTION MARKET VALUE .001 60.00*

EXPIRE 4/27/10

AVERAGE SHORT: .140

LAST TRADE DATE: 4/27/10

7/28/8 7 CALL JUN I0 NATURAL GAS 16000 C .140 US 70.00

7* OPTION MARKET VALUE .001 70.00*

EXPIRE 5/25/10

AVERAGE SHORT: .140

LAST TRADE DATE: 5/25/10

8/29/8 12 CALL SEP I0 NATURAL GAS 16000 C .200 US 120.00
12" OPTION MARKET VALUE .001 120.00"

EXPIRE 8/26/10

AVERAGE SHORT: .200

LAST TRADE DATE: 8/26/10

11/03/8 30 CALL NOV i0 NATURAL GAS 16000 C .170 US 1,500.00

30* OPTION MARKET VALUE .005 1,500.00"

EXPIRE 10/26/10

AVERAGE SHORT: .170

LAST TRADE DATE: 10/26/10

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIA|-ELY. YOUR FAILURE 10 IMMEDIATELY EXERCISE YOUR RIGH r ro HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT tS CORREC[AND RATIFIED,
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STATEMENT DATE: JAN 29, 2010

ACCOVNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOV
ARE VNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CVSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

1. BEGINNING ACCT BALANCE
2. P&L AND CASH ACTIVITY
3. ENDING ACCT BALANCE
4. NET FUTURES P&L
5. NET OPTION PREMIUM
8. OPTIONS MARKET VALVE

+*~ SEG USD **~
3, 477, 160.00

664, 685.00
4, 141,845. 00

266, 154.00-
71,098.50-

3, 204, 936.00-

9. ACCT VALVE AT MARKET
11. CONVERTED ACCT VALVE VS

936, 909.00
936, 909.00

FUTURES P&L
OPTION PREMIVM

VS
US

**v' CURRENT MONTH ***
266, 154.00-
71,098.50-

***YEAR-TO-DATE ***
266, 154.00-
71,098.50-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPOH) ANY DIFFERENCES OR OBJECTIONS IMMEDIA) ELY YOUR FAILURE IO IMMEDIATELY EXERCISE YOUR HIGHT TO HAVE DIFFERENCES OR OBJECI IONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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STATEMENT DATE: JAN 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

I. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

4. NET FUTURES P&L

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

II. CONVERTED ACCT VALUE US

*** SEG USD ***

3,477,160.00

664,685.00

4,141,845.00

266,154.00-

71,098.50-

3,204,936.00-

936,909.00

936,909.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US 266,154.00- 266,154.00-

OPTION PREMIUM US 71,098.50- 71,098.50-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORf ANY DIFFERENCES OR OBJECTIONS IMMEDIAIELY YOUR FAILURE l-O IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORREC] AND RATIFIED.
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